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SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has
duly caused this report to be signed on its behalf by the undersigned thereunto duly authorized.

Dated:%@mm bev42003

ARGENT SECURITIES INC.
By: M/ J%/
Nam¢: / Jjohn P Grazer
Titld: @F@




IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT IS BEING
FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.

EXHIBIT INDEX
Exhibit No. Description Format
99.3 Computational Maternals p*

* The Computational Materials have been filed on paper pursuant to a continuing hardship
exemption from certain electronic requirements.
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ARSI_W3_Px - Price/Yield - AF3

Balance
Coupon
Settle
Price
99.9831
99.9831
WAL
Mod Dum
Mod Convexity

Principal Window

LIBOR_1MO
LIBOR_SMO

Prepay

No Prepays

Lockout and Penalties
Optional Redemption

$43,702,000.00
3.86
9/5/2003

1
3.8499
-65.9

6.78
582

0425

Apr08 - Novi4

1
1.19
50 PricingSpeed

Include Penalties

call ()

Delay
Dated
First Payment

2
3.8262
318

4.08

3.70

0.166

Oct06 - Apr08

1.1
119
75 PricingSpeed

Include Penalties

Call )

9/1/2003
10/25/2003

3
3.8178
56.7

356

327

0.130

Jun06 - Jun08

1.1

119"
85 PricingSpeed .

Include Penalties
Call {Y)

Aug22,03 Mat 1YR 2YR 3YR 4YR 5YR 6YR 7YR 8YR

Yid 1.398 2.24 2.955 3.483 3.91 4.229 4.46 4 85

WAC
NET
WAM

4
3.8050
85.0

3.00
2.79
0.098

Feb0S - Augd7

1.1
1.19
100 PricingSpeed

Include Penalties

Call (Y)

7.124089041
6.622089
354
5 6 7
37912 3.7838 3.7654  Yield
114.9 1274 151.5 Spread
2.56 238 201
240 224 1.91
0.072 0.063 0.047
Oct05 - Aug0b  Aug05-Jun06  May05 - Dec05
111 1.11 111
1.19 1.19 119

115 PricingSpeed 125 PricingSpeed 150 PricingSpeed

Include Penalties  Include Penalties
Call (Y) Call{Y)

Include Penalties
Call Y}
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ARSI 2003-W3

Pericd
Total

W ~NOnhWN 2O

PERUEBENEBERBNNESosIasardnioe

Speed:

Date

5-Sep-03
25-Oct-03
25-Nov-03
25-Dec-03
25-Jan-04
25-Feb-04
25-Mar-04
25-Apr-04
25-May-04
25-Jun-04
25-Jul-04
25-Aug-04
25-Sep-04
25-Oct-04
25-Nov-04
25-Dec-04
25-Jan-05
25-Feb-05
25-Mar-05
25-Apr-05
25-May-05
25-Jun-05
25-Jul-05
25-Aug-05
25-Sep-05
25-Oct-05
25-Nov-05
25-Dec-05
25-Jan-06
25-Feb-06
25-Mar-06
25-Apr-06
25-May-06
25-Jun-06

26-Jul-06 -

ARM:
FRM:

Cap
Schedule

678,800,000
668,609,000
657,943,000
646,801,000
635,182,000
623,091,000
610,533,000
597,518,000
584,061,000
570,177,000
555,884,000
541,247,000
526,859,000
513,012,000
499,389,000
486,111,000
473,142,000
460,484,000
448,128,000
441,926,000
435,905,000
430,039,000
424,321,000
0

12 -> 24 over 24mos
4 -> 12 over 24mos

Balance
AV1B

76,615,000
75,652,152
74,656,908
73,630,332
72,573,519
71,487,596
70,373,726
69,233,099
68,066,935
66,876,480
65,663,001
64,427,789
63,172,152
61,807,414
60,604,915
59,296,004
57,972,039
56,634,385
55,284,412
53,923,487
52,552,980
51,174,255
49,788,672
48,397,853
47,033,064
45,697,377
44,389,876
43,109,945
41,856,978
40,630,386
39,429,500
38,254,026
37,103,142
35,976,398
34,873,268

Balance
AV2

221,662,000
218,849,865
215,944,429
212,948,798
209,866,168
206,699,831
203,453,176
200,129,675
196,732,880
193,266,418
189,733,981
186,139,322
182,486,246
178,778,604
175,020,284
171,215,208
167,367,318
163,480,576
159,558,952
155,606,418
151,626,940
147,624,799
143,603,909
139,571,396
135,624,058
131,761,226
127,980,040
124,278,708
120,655,478
117,108,636
113,636,508
110,237,457
106,909,881
103,652,246
100,462,990

Balance
AF1

96,523,000
94,858,371
93,091,964
91,224,979
89,258,699
87,194,496
85,033,829
82,778,243
80,429,370
77,988,923
75,458,696
72,840,561
70,136,468
67,348,438
64,478,567
61,529,018
58,502,019
55,399,864
52,224,904
48,979,550
45,666,267
42,287,570
38,846,022
35,347,938
31,888,557
28,467,461
25,084,237
21,738,474
18,429,767
15,157,717
11,921,927
8,722,004
5,557,560
2,428,213
0

Balance
All

394,800,000
389,360,387
383,683,301
377,804,110
371,698,386
365,381,924
358,860,731
352,141,017
345,229,185
338,131,821
330,855,678
323,407,672
315,794,865
308,024,456
300,103,767
292,040,229
283,841,377
275,514,826
267,068,268
258,509,455
249,846,187
241,086,624
232,238,603
223,317,187
214,545,680
205,926,004
197,454,152
189,127,126
180,842,223
172,896,739
164,988,025
157,213,486
149,570,583
142,056,857
135,336,257

Excess
Hedge

284,000,000
279,248,613
274,249,699
268,996,890
263,483,614
257,709,076
251,672,269
245,376,983
238,831,815
232,045,179
225,028,322
217,839,328
211,164,135
204,987,544
188,295,233
194,070,771
189,300,624
184,969,174
181,059,732
183,416,545
186,058,813
188,852,376
192,082,397



Period
Total

E382%2RRBB2BI

Run with forward LIBOR

Date

9/5/2003
10/25/2003
1172512003
12/25/2003

1/25/2004
2/25/2004

3/25/2004

4/25/2004

5/25/2004
25/2004
7125/2004
8/25/2004
9125/2004
107252004
1172512004
12/25/2004

112512005
2/25/2005
3r25/2006
4/25/2005

1272512006
1/25/2007
2/25/2007
3r25/2007
4125/2007
5/25/2007
6/25/2007
7/25/2007
8/25/2007
9/25/2007
1072512007
11/25/2007
1212512007
1252008

&/25/2008
7/25/2008
8/25/2008
9/25/2008
10/25/2008
11/25/2008
12/25/2008
1/25/2009
2/25/2009
37252009
4/25/2009
51252009
6/25/2009
712512009

12/25/2009
1/25/2010
2/25/2010
3/25/2010
412512010
5/25/2010
6/25/2010
712512010
8/25/2010
912512010
10/25/2010
11/2512010
125/2010
112512011
2/25/2011
3/25/2014

Balance

1.600,002,130
1,571,209,046
1.542,074.471
1512,584,794
1.482,731.263
1.452,510,048
1.421,822.273
1,390,874,013
1.359,676,266
1,328,044 885
1,296,100,482
1,263,917,752
1,232,529,649
1.201,918,803
1,172,065,960
1.142,952.347
1.114 559,655
1.086,870,032
1.059,866,066
1,033,530,779
1,007,847,613
982,800,422
958,373,460
934,551,377
911,410,907
888,862,148
866,869,034
845417877
824,495,325
804,088,364
784215389
764,838,554
745,938,349
727503175
709,521,478
691,982,463
674,913,821
658,269,448
642,033,479
626,195,942
610,747,027
595,677,330
580,995,355
566,676,034
552,707 646
539,081,632
525,789,578
512,823,400
500,184,358
487,855,914
475,829,436
454,097 556
452,653,051
441,488,926
430,605,149
419,988,968
409,632,701
399,530,000
389,674,685
380,060,664
370,684,856
361,538,889
352,616,840
343,913,242
335422757
327,140,186
319,062,471
311,183,028
303,496,513
295,998,218
288,683,543
281,548,012
274,588,030
267,798,592
261,175,447
254,714,837
248,411,901
242,263,678
236,266,986
230,417,482
224,711,262
219,144,889
213,714,927
208,418,050
203,251,111
198,210,814
193,294,087
188497914
183,819,351
179255529
174,803,647

Excess Imerest
(8)

o
4,808,564
5,963,617
5,881,116
5.636.731
5,468,118
5,423,782
5,074,514
4,941,164
4,628,911
4,506,114
4,130,258
3,857,880
3,757,284
3,353,463
3,241,788
2,963,486
2,781,851
2,873,653
2,443,861
2,377.445
2,138,565
2,079,413
1,849,856
2,262,660
2337271
2,125,402
2,086,100
1,867,235
1745915
2,135,976
1,798,146
1,782,832
1.586,570
1,574,285
1,388,002
1,561,623
1,596,819
1,559,555
1,557,788
1,391,760
1315137
1,632,940
1,335,543
1,347,908
1,188,170
1,213,095
1,072,251
1,090,310
1.117,979
1,058,581
1,077,721
952.003
903,453
1,058,869
885510
805,320
803,123
820,527
728221
719382
737,093
718,474
735,895
651,053
612,834
762,106
578,240
597,761

351,921

400,782

Excess Interest
(%}

219

247
23
21
224
2.06
2.08
219
2.13
226
2.08
206
2.60
2.08
2.20
2.04
219
2.08
212
227
2.18
233
224
227
268



152
153

179

181
182
183
184
185
186
187

42512011
5/25/2011
/252011
712512011
82502011
9/25/2011
10/25/2011
11/25/2011
12/25/2011
17252012
2/25/2012
3/25/2012
4/25/2012
5/25/2012
8/25/2012
712512012
8/25/2012
9/25/2012
102512012
1172512012
122612012
1/252013
22512013
3/2512013
4725/2013
5/25/2013
6/25/2013
772512013
82512013
9/25/2013
10725/2013
11/25/2013
12/25/2013
1/25/2014
225/2014
3/25/2014
42572014
5/25/2014
6/25/2014
772512014
8252014
82572014
1072572014
11/25/2014
12125/2014
172512015
212572015
3252015
412512015
5/2512015
6/25/2015
712512015
8/2512015
9252015
1072572015
117252015
12/25/2015
11252016
2125/2018
3/25/2016
4/25/2016
51252016
6/25/2016
772512016
8/25/2016
9/25/2016
10/25/2016
1112512016
1212572016
112512017
2252017
372512017
4/25/2017
572512017
672572017
712512017
82512017
8252017
1012512017
11/25/2017
127252017
1/25/2018
225/2018
3/25/2018
4/25/2018
5/25/2018
6/2572018
7/25/2018
8/25/2018
9/25/2018
1012512018
11/2512018
12252018
11252019
27252019
312612019
4/25/2019

170,460,972
166,224,840
162,002,648
158,061,861
154,130,002
150,294,658
146,563,471
142,804,143
139344433
135.872,151
132,485,165
129,181,390
125,958,796
122815401
119,749,270
116,758,518
113,841,303
110,995,830
108,220,347
105,513,144
102,872 555
100,296,951
97,784,747
©5.334,393
92,944,378
90,613,228
88,339,506
86,121,808
83,958765
81,849,042
79,791,336
77,784 375
75,826,920
73,817,781
72,055,716
70.239,634
68,468,302
65,740,893
65,056,068
63,412,872
61.810,289
60,247,324
58,723,008
57.236,397
55,786,567
54,372,618
52,993,673
51,648,875
50,337,388
49,058,396
47.811,105
46,594,737
45,408,536
44,251,763
43,123,697
42,023,635
40,950,891
39,904,794
38,884,693
37,889,950
38,919,944
35,974,067
35,051,729
34,152,352
33275372
32,420,240
31.586,421
30,773,391
28,980,640
28,207,670
28,453,965
27,719,141
27,002,647
26,304,061
25,622,942
24,958,863
24311403
23,680,155
23,064,719
22464707
21.879,738
21,308,445
20,753,464
20,211,443
19,683,039
19.167.917
18,665,748
18,176,215
17,699,005
17.238.625
16,790.014
16,352,654
15,926,268
15510581
15,105,336
14,710,272
14,325,140

110,825
107,879

234

8.47
6.63
6.80

714
731
7.50
7.68
787
8.07
8.27
848
8.6%
8.9t
8.94
8.94
8.93
8.93
8.92
8.92
8.92
8.91
8.91
8.91
8.90
8.90
8.89
8.82
8.89
8.88
8.88
8.88
8.87
8.87
8.87
8.86

8.86
8.85
8.85
8.84
8.84
8.84
8.83
8.83
8.83
8.82
8.82
8.82
881
8.81
8.80
8.80



188
189

191
192
193

195
196
197
198

200
20
202
203
204
205
206

208
209
210
2n
212
213
214
215
218
217
218
219

23t

237

241

251

276

281

5/25/2019
2572019
772512018
8/25/2018
92512019
10725/2019
1172572019
12/2512019

772512020
8/25/2020
9/252020
10/25/2020
11/25/2020
12/2512020
1/25/2021
2/25/2021
37252021
4/25/2021
5/25/2021
6/25/2021
7/25/2021
8/25/2021
92572021
10/25/2021
11/25/2021
12/25/2021
1252022
2/25/2022
3/25/2022
4/25/2022
5252022
6/25/2022
772572022
8252022
9/25/2022
10/25/2022
11/25/2022
12/25/2022
1/25/2023
2/25/2023
3/25/2023
4/25/2023
5/25/2023
6/25/2023
7/125/2023
8/25/2023
©9/25/2023
10/25/2023
11725/2023
1212572023
1/25/2024

1012572024
1172512024
1212512024
17252025
2125/2025
32512025
412512025
612512025
61252025
712512025
8/2512025
925(2025
10/25/2025
1112512025
12/25/2025
12512026
212512026
312512026
4/2512026
572512026
6/2512026
712512026
8/25/2026
97252026
10/25/2026
11/25/2026
12/25/2026
172512027
2/2512027
3/25/2027
472512027
52512027

13,949,695
13,583,699
13226917
12,879,123
12,540,096
12,200,618
11,887.480
11,573,475
11,267 402
10,969,087
10,678,276
10,394,845
10,118,591
9,849,337
9,586,900
9,331,139
9,081,862
8,838,918
8,602,149
8,371,402
8,146,529
7.927,384
7,713,825
7.505.713
7302913
7,105,293
6,912,725
6,725,083
6.542,245
6,364,092
6,190,506
6,021,375
5,856,588
5,696,035
5539613
5.387,218
5.238,749
5,094,109
4,953,202
4,815,936
4682219
4,551,962
4.426,079
4,301,487
4,181,101
4,083,843
3,949,634
3,838,398
3,730,059
3,624,547
3,621,788
3,421,843
3,325,279
3,231,262
3,139,699
3,050,529
2,963,691
2,879,126
2,796,779
2,716,592
2,638,512
2.562,485
2.488.460
2,416,387
2,346,215
2,277,898
2,211,388
2,146,639
2,083,608
2,022,250
1,962,524
1,904,387
1,847,801
1,792,725
1,739,120
1.686,951
1.638,180
1,586,772
1,538,691
1.491,905
1,446,380
1,402 085
1,358,987
1,317,056
1276262
1236577
1,197,971
1,160,418
1,123,890
,1.088,351
1,053.806
1,020,198
987,515
955,732
924,825
894,773
865,554

105,008
102,210
09,485
96,829
94,242
91.721
89,265
86,872
84,541
82,270
80.057
77.901
75,801
73,755
7,762

6,310

8.80
8.79
8.79
8.78
8.78
8.78
877

877
8.76
8.76
875
875
875
8.74
8.74
8.74
8.73
8.73

872
8.72
8.71
8.71
8.71
8.70
8.70
8.70
8.69
8.69
8.69
8.68
8.68
8.68
8.67
8.67
8.67
8.66
8.66
8.66
8.65
8.65
B.65
8.64
8.64
8.64
B.63
8.63
8.63
8.62
8.62
8.62
8.61
8.61
8.61
B.60
8.60
8.60
8.59
8.59
8.59
8.58
858
857
8.57
857
8.56
8.56
8.56
855
855
855
8.54
8.54
8.54
8.53
8.53
853
8.52
8.52
8.52
8.51
8.5%
8.51
8.50
8.50
8.50
8.49
8.49
8.49
848
8.48
8.48
8.47
8.47
8.47
8.46



285
286
287
288
289
290
291
292
293
294
295
298
297
298
299
300
30
302
303
304
308

307
308
309
310
3
312
313
34
315
316
N7
318
319

321

a3

339

351

67252027
772512027
8252027
92512027
10/25/2027
11/25/2027
12/25/2027
112502028
212512028
32512028
412512028
5/25/2028
6/25/2028
71252028
8/25/2028
9/25/2028
10/25/2028
11/25/2028
12/25/2028
1/25/2029
272512029
37252029
472512029
§25/2029
62512029
712512029
872572029
912612029
10/25/2029
111252029
122512029
12512030
2/25/2030
37252030
4725/2030
5r25/2030
6/25/2030
712512030
B8/25/2030
9/25/2030
10/25/2030
11/25/2030
12/25/2030
12512031
2/25/2031
3/25/2031
412512031
5r25/2031
6/25/2031
712512031
82512031
9725/2031
107252031
11/25/2031
12/2512031
1/25/2032
2/25/2032
3/25/2032
472512032
5/25/2032
8/25/2032
712512032
8/25/2032
8/25/2032
1V25/2032
11/25/2032
12/25/2032
172512033
212512033
3/25/2033
4125/2033
51252033
6r25/2033
7r25/2033
8/25/2033
972512033

837,145
809,526
782,676
758,576
731,208
706,546

145,637
141,991
134,586
127,417
120,477
113,760
107.258
100,968
94,882

83,302
77,796
72,474
67,330
62,358
57.554
52,913

6,102
5,800
5,703
5812
6,326
5.145
4,970
4,800
4,634
4473
4,317
4,166
4,018
3.875
3.737
3,602
3,471
3.344
3.220
3.101
2,985
2872
2762
2,656
2,553
2,453
2,356
2,262
2
2,082
1.997
1,913
1,833
1.755
1679
1.605
1,534
1,465

1333
1271
1210
1,151
1,094
1,039
086
934

836
789
743
700
657
616
577
539
502
4856
431
398
366
335
305
276
248
221
195
170

123
101
79
58
38
19

8.48
8.46
8.45
8.45
8.45
B.44
8.44
B44
8.43
8.43
843
8.43
842
842
8.42
8.41
8.41
841
8.40
8.40
8.40

8.39
8.32
8.39
8.38
8.38
8.38
8.38
B.37
8.37
837
8.36
8.36
8.36
8.38
8.35
835
8.35
835
8.34

8.34
8.33
8.33
833
8.33
832
832
832
832

B.31

8.31

B.31

8.31

8.30
8.30
8.30
8.30
8.30
830
8.29
8.29
829
8.29
8.29
8.2%
8.29
8.30
8.30
831

8.33
8.36
8.47
1213
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ARSI 2003-W3

Break-Even Foreclosure Frequency Analysis

Class
M2 M4

Foreclosure Frequency 38.21 17.58
WAL 5.22 4.19
Mod. Dur. 4.50 3.57
Total Coll. Losses 181,979,448 94,146,174
Coll. Loss Pct. 11.37% 5.88%
Assumptions:

Forward LIBOR curves
Fitch BBB NIM curves
Loss Severity of 40%

Fitch Defauit Timing curve
0 month recovery lag

Run to Call

Cumulative Trigger Test On




ARSI_W3_Px - Bond CF - A2

UBS AG
Period Date Principal Interest Cash Flow Balance Coupon
Total 221,662,000.00 8,653,250.92 230,315,250.92

0 5-Sep-03 0 0 0 221,662,000.00 0

1 25-0ct-03  6,013,450.81 45487447 ~ 6,478325.28 215,648,549.19 1.51

2 25-Nov-03 596947648 280,403.02  6,249,879.50 209,679,072.71 1.51

3 25-Dec03 592896161 263,846.17  6,192,807.77 203,750,111.11 1.51

4 25-Jan-04  5891,358.53 264,931.74  6,156,290.27 197,858,752.58 1.51

5 25-Feb-04  5856,099.31 257,271.34  6,113,370.65 192,002,653.27 1.51

6 25-Mar-04 582261450 233549.89  6,056,164.40 186,180,038.76 1.51

7 25-Apr-04 579033631 24208577  6,032,422.08 180,389,702.45 1.61

8 25-May-04 575870192 226,990.38  5,985,692.30 174,631,000.53 1.51

9 25-Jun-04  5727,156.92 227,068.81  5954,225.73 168,903,843.61 1.51
10 25-Jut04  5695158.84  212537.34  5907,696.17 163,208,684.77 1.51
11 25-Aug-04 554399287 21221663  5856,209.50 157,564,691.90 1.51
12 25-Sep-04  5,502,336.80 204,877.87  5707,214.67 152,062,355.10 1.51
13 25-0ct-04  5361,979.85 19134513  5,553,324.98 146,700,375.26 1.51
14 25Nov04 522519844 190,751.24 541584368 141,475,176.82 1.51
15 25-Dec-04 509180149 17802293  5265924.42 136,383,275.33 1.51
16 25-Jan-05  4,962,000.22 177,336.14  5139,336.36 131,421,275.11 1.51
17 25-Feb-05 483540813 17088416  5,006,292.30 126,585,866.98 1.51
18 25-Mar05  4,712,040.92 148,668.07  4,860,708.99 121,873,826.05 1.51
19 25-Apr05  4,501,81645  158,469.83  4,750,286.27 117,282,009.61 1.51
20 25-May-056  4,474,65464 147579.86  4,622,234.50 112,807,354.97 1.51
21 25-Jun-05  4,360,477.49  146,680.50  4,507,158.39 108,446,877.48 1.51
22 25-Jul-05  4,249,208.97 13646232  4,385671.29 104,197,668.50 151
23 25-Aug-05  4,140,775.00 13548591  4,276,260.91 100,056,893.50 1.61
24 25-Sep-05  4,027,388.93  130,101.76  4,157,490.69 96,029,504.57 151
25 25-0ct-05  3,924,023.00 120,837.13  4,044,860.13  92,105,481.57 1.51
26 25-Nov-05  3,824,080.62 11976271  3,943,843.33  88,281,400.85 1.51
27 25-Dec-05  3726679.26 11108743  3,837,766.69 84,554,721.69 1.51
28 25-Jan-06  3,631754.34 10994463 374169897 80,922,967.35 1.51
29 25-Feb-06  3539,242.88 10522234  3,644,465.23 77,383,724.45 1.51
30 25Mar-06  3,449,083.56  90,882.89  3,539,966.45 73,934,640.89 1.51
31 25-Apr06 336121656 9613557  3457,35213 70,573,424.33 1.51
32 25-May-06  3,275,583.61 88,804.89  3,364,388.51 67,297,840.72 1.51
33 25-Jun-06  3,192,104.16 87,505.89  3,279,610.04 64,105,736.56 151
34 25-Julk06  3,110,771.61 80,666.39  3,19143800 60,994,954.95 151
35 25-Aug-06  3,031,488.11 79,310.40  3,110,798.51  57,963,476.84 1.51
36 25-Sep06  2,952,366.36  75368.62  3,027,734.98 55,011,110.48 1.51

37 25-Oct-08 0 6922231 6922231 55011,110.48 1.51
38 25-Nov-06 0 7152972 71528.72  55,011,110.48 1.51
39 25-Dec-06 0 8922231 69,222.31  55,011,110.48 1.51
40 25-Jan-07 0 71,529.72 71,529.72  55,011,110.48 1.51
41 25-Feb-07 0 7152972 71,529.72  55,011,110.48 1.51
42 25-Mar-07 0 64607.49 64,607.49  55,011,110.48 1.51
43 25-Apr-07 0 71529.72 7152972 65,011,110.48 151

44 25-May-07  1,248,480.37 69,222.31  1,317,702.68  53,762,630.11 1.51
45 25-Jun-07  1,378,560.91 £9,906.35  1,448,467.27  52,384,069.19 1.51



47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
4l
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
89
90
91
92
93

25-Jul-07
25-Aug-07
25-Sep-07
25-Oct-07
25-Nov-07
25-Dec-07
25-Jan-08
25-Feb-08
25-Mar-08
25-Apr-08
25-May-08
25-Jun-08

25-Jul-08
25-Aug-08
25-Sep-08
25-Oct-08
25-Nov-08
25-Dec-08
25-Jan-09
25-Feb-09
25-Mar-09
25-Apr-09
25-May-09
25-Jun-09

25-Jul-09
25-Aug-09
25-Sep-09
25-Oct-09
25-Nov-09
25-Dec-09
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10

25-Jul-10
25-Aug-10
25-Sep-10
25-0ct-10
25-Nov-10
25-Dec-10
25-Jan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-Jun-11

1,343,432.79
1,309,197.38
1,275,832.02
1,243,314.61
1,211,623.60
1,180,738.03
1,150,637.42
1,121,301.85
1,082,711.89
1,064,848.60
1,037,693.52
1,011,228.68
985,436.54
960,300.03
935,802.49
911,927.70
888,659.84
865,883.50
843,883.66
822,345.69
801,355.31
780,898.62
760,962.08
.741,532.46
722,596.90
704,142.86
686,158.10
£668,630.72
651,549.10
634,901.91
618,678.14
602,867.02
587,458.08
572,441.11
557,806.16
543,543.52

. 529,643.74
516,097 .61
502,896.15
490,030.60
477492.44
465,273.35
453,365.23
441,760.19
430,450.53
419,428.74
408,687.53
15,356,521.16

65,916.62
£6,367.01
64,664.69
60,973.31
61,389.09
57,884.17
58,278.36
56,782.21
51,754.90
53,903.38
50,824.63
51,169.49
48,246.40
48,573.27
47,324.61
44,620.46
44,922 05
42,354.72
42,640.53
41,543.24
36,657.13
39,431.98
37,177.35
3742713
35,286.71
35,523.36
34,607.78
32,627.98
32,846.18
30,966.76
31,173.43
30,368.98
26,722.01
28,821.23
27,171.19
27,351.59
25,785.32
25,956.15
25,285.08
23,836.62
23,994.00
22,619.15
22,768.14
22,178.64
19,513.50
21,044.52
19,837.89
19,967.74

1,409,349.41
1,375,564.39
1,340,496.70
1,304,287 91
1,273,012.70
1,238,622.20
1,208,915.78
1,178,084.06
1,144,466.79
1,118,751.98
1,088,518.15
1,062,398.17
1,033,682.94
1,008,873.30
983,127.10
956,548.16
933,581.89
908,338.22
886,524.19
863,888.93
837,912.44
820,330.61
798,139.43
778,959.59
757,883.61
739,666.22
720,765.88
701,258.71
684,395.27
665,868.67
649,851.57
633,236.00
614,180.10
601,262.34
584,977.35
570,895.11
5565,429.06
542,053.76
528,181.23
513,867.22
501,486.44
487,892.50
476,133.37
463,938.83
449,964.03
440,473.27
428,525.41
15,376,488.91

51,040,636.41
49,731,439.03
48,455,607.01
47,212,292.40
46,000,668.80
44,819,930.77
43,669,293.35
42,547,991.49
41,455,279.60
40,390,431.01
39,352,737.49
38,341,508.81
37,356,072.26
36,395,772.23
35,459,969.74
34,648,042.05
33,659,382.21
32,793,398.71
31,949,515.05
31,127,169.36
30,325,814.05
29,544,915.43
28,783,953.35
28,042,420.89
27,319,823.99
26,615,681.13
25,929,523.03
25,260,892.31
24,609,343.21
23,874,441.29
23,355,763.16
22,752,896.14
22,165,438.05
21,592,996.94
21,035,190.78
20,491,647.26
19,962,003.52
19,445,905.91
18,943,009.77
18,452,979.17
17,9765,486.73
17,510,213.38
17,056,848.15
16,615,087.96
16,184,637.43
15,765,208.69
15,356,521.15

0

1.51
1.51
1.51
1.51
1.51
1.51
151
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
1.51
151
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A | B C
1 |ARSI_W3, Class MV6 ]
3 —
3 |Deal Information
4 [Deal Type: Home Equity Gross WAC:
5 |Cur Deal Bai: $1,600,002,139.83 WA Amort Term:
6 |No update found Settle:
7 .
8 |Tranche Information
9
10 [Tranche MV6
11 |Coupon 4.8600
12 [Type JUN_FLT
13 |Orig Balance 16,000,000.00
14 |Cur Balance 16,000,000.00
15 |Factor 1.0000
16 [Delay 0
17 |Accrual Date 09/05/2003
18 |Daycount Actual/360
19
20 |Price/Yield
21 |Given: Price 100 PPC, 5.33 CDR,40%Sev,DSCR <0,Adv100%...
22 [79.0526 Price 79.0526
23 Yield 11.4217
24 Disc Margin 527
25 WAL 15.10
26 Mod Durn 7.704
27 Mod Convexity 0.877
28 Principal Window Feb16 to May31
29 Principal Writedown 0.00 {0.00%)
30 Maturity #mos 332
31 Total Collat Loss(Forecasted) 102,992,629.98 (6.44%)
32 Total Collat Liquidation{Forecasted) 254,395,583.17 (15.90%)
33 LIBOR_1MO 1.1100 1.1100 1.1289 1.1771 1..2158...
34 LIBOR_6MO 1.2100 1.2100 1.2645 1.3325 1..4069...
35 Shock 100
36 Prepay Rate 100 PPC
37 YMP Inc! pnity
38 Prepay Penalty Haircut(%) 0
39 No Prepay if /O YM > During Lockout
40 Default Rate 5.33 CDR
41 Default Severity(%) 40
42 Severity Ramp Percent
43 Default if DSCR < 0
44 Servicer Advance All but newly ligdtd
45 Advance (% of P&I) 100
46 Recovery Lag 12
47 Recovery Time Series 100
48 initial Rate o]
49 Initiai Severity 0
50 Deling. Rate 30
51
52 fYield Curve Mat  1YR 2YR 3YR 4YR SYR 6YR 7YR
53 vld 1.398 2.24 2.955 3.483 3.91 4.229 4.46
54 -




D E F G

1

2

3

4 |7.1241 Orig Deal Bal: $1,600,002,139.83 [WA Rem Term:
5 354 Orig Collat Bal: $1,600,002,129.83 |Cur Collat Bal:
6 [09/05r2003 Deal Closed: 09/05/2003 Next Pay:
7

8

9

10

11

12

13

14

15

16

17

18

19

20

21 1100 PPC, 4.248 CDR,40%5ev,DSCR <0,Adv100... 100 PPC, 3.392 CDR,40%Sev,DSCR <0,Adv100...

22 79.0526 79.0526
23 11.5524 11.6994
24 439 353
25 15.59 15.97
26 7.673 7.603
27 0.887 0.888
28 Jul16 to Sep33 Nov16 to Sep32
29 17.721.89 {0.11%) 0.00 (0.00%)
30 360 348
31 84,373,631.26 (5.27%) 68,887,604.20 (4.31%)
32 208,388,376.60 (13.02%) 170,126,428.53 (10.63%)
33 1.1100 1.1100 1.1299 1.1771 1..2158... 1.1100 1.1100 1.1299 1.1771 1..2158...
34 1.2100 1.2100 1.2645 1.3325 1..4069... 1.2100 1.2100 1.2645 1.3325 1..4069...
35 200 300
36 100 PPC 100 PPC
37 Incl pnity Inct pnlty
38 0 0
39 During Lockout During Lockout
40 4.248 CDR 3.392 COR
41 40 40
42 Percent Percent|
43 0 0
44 All but newly liqdtd All but newly ligdtd
45 100 100
46 12 12
47 100 100
48 0 0
49 0 0
50 30 30
51

52 ]
53

b




354

$1,600,002,129.83

10/26/2003

First Pay:

10/25/2003
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A | B C 8] £ F G H | J
1 |ARSI_WS3, Class M2
2
3 |Deal Information
3 Joea ype oo Exuity Gross WAC. 71241 Crig Doal B, |$1,600,002,139.63 |WA Rerm Tormm: |35
5 [ Cur Dea Bai: $1,600,002,139.83 WA Amart Term: 354 Orig Collat Bal: [51,600,002,129.63 | Cur Collet Bai:_[$1,600,002,128.83
6 [No update found Satlie: 08/05/2003 | Dod Ciosed: | 03/05/2003 Next Pay: 1072672003 First Pay: | 10/25/2003
7
8 {Tranche Information
9
Q jTranche M2
1 {Coupon 29100
2{Type MEZ_FLT
Orig Balance 83,000,000.00
4 JCur Batance 88,000,000.00
35 JFactor 10000
Detay 0
[Accrual Dats 09/05/2003
Dayoount Actual/360
9
20|Price/Yield
21 |Given: Price 30 CPR/30 CPR/38 CPRI30 CPRI35 CPR, 4.14..,
[22 [160.0000 Price 00,0000
Yield 5.5909
4 Disc Margin 181
5 WAL 5.07
26 Mod Durn 4470
7 Mod Convexty 0.236
8 Princlpa Window MarG8 to Apr09
g Principal Writadown .00 (0.00%)
0 Maturity #mos 67
Total Callt Loss({Forecasted) @ Bond Maturity 33,149,650.77 (3.32%)
2 Totl Collat Liquidstion{Forecastad) @ Bond Meturity 131,409,593.67 (8.21%
Tola Collat Loss(Forecasted) @ Colla: Maturity €0,868,507.54 (3.60%,
34 Tolal Callal Liquidetion(Forecasted) @ Collat Meturity 150,411,622.52 (9.40%
5 UBOR_1MO 11100 1.1900 1.1289 1,1771 1..2158. .
6 UBOR_6MO 1.2100 1.2100 1.2545 {.3325 1. 4069...
7 Defeuit Raie 4.4 CDR
Gelalit Severity(%) 40
59 Severity Ramp Percont
6 Servicer Advance All bul newdy ligdt
(Advance (% of P&1) 100
Recovery Lag 12
Recovery Time Series 100
54 Deing. Rete 0
85
66 | Yiaid Curve Mat 1MO 3MO 6MO 2YR 5YR 10YR 30YR
87 Yid
68




A | B C D E F G H | J
1 |ARSI_WS3, Class M2
2
3 |Deal Information
4 |Ded Type: Home Equity Gross WAC: 7.1241 Orig Deal Bat:  [$1,600,002,139.83 [WA Rem Term: 354
5 |Cur Oea B4 $1,600,002,139,83 ‘WA Amort Term: 354 Orig Collat Bal: |$1,600,002,129.83 [Cur Callst Ba: [$1,600,002,129.83
6 | No update found Sottle: 03/05/2003 |Dedl Closed: 09/05/2003 Next Pey: 10/26/2003 First Pay: [10r25/2003
7
8 |Tranche Information
S
Q | Tranche M2
Coupon 2.9100
Typs MEZ_FLT
Orlg Balance 88,000,000.00
4 |Cur Balance 88,000,000.00
Factor 1.0000
Delay 0
Accruat Date 09/05/2003
8 |Daycount Actualr360
9
| 20 [Price/Yield
7 |Givan: Prico 30 CPR/30 CPR/35 CPR/30 CPRI35 CPR, 14.6...
2 | 100.0000 Prica 100.0000
3 Yield 6.3821
4 Disc Margin 205
WAL 6,96/
2 Mod Dum 5.723
2 Mad Convextty 0.405
28 Principa Window Nov08 to Jun26|
29 Principal W ritedawn. 0,00 {0.00%)
30 Maturily #mos 273
Total Collat Loss{Forecastad) @ Bond Meturity 180.085.915.06 (11.26%)
2 Total Collat Liquidation(Forecested) @ Bond Maturity 445,136,296.20 (27.82%)
3 Total Collat Loss{Foracasted) @ Coflat Maturity 180,086,427.54 (11.26%)
4 Total Collai Uguidation{Forecested) @ Callat Maturlty 445,137,420.58 (27.82%)
5 LIBOR_1MQ 1.1100 1.1500 1.1299 1.1771 1..2158..,
36 LIBOR_SMO 1.2100 1.2100 1,2645 1.3325 1..4069..
57 Defauli Rate 14.844 CDR|
Dofauilt Severity(%) 40|
Severity Ramp Parcent|
Servicer Advance All but newly liqdid
Advence (% of P&l) 100
Racovery Lag 12
Recovery Time Seriss 100
4 Deling. Rete 30
686 |Yield Gurve Mat 1MO 3MO 6MO 2YR 5YR 10YR 30YR
87 ¥1d

58




A [ B C

1 |ARSI_W3, Class M1

2

3 [Tranche Information

4

5 |Tranche M1

6 {Coupon 1.8600

7 [Type MEZ_FLT

8 [Orig Balance 104,000,000.00

9 JAccrual Date 08/05/2003

10 |Orig Support (%) 14.05

11 |Daycount Actual/360

12

13

14 |Price/Yield

15 |Given: Price 100 PPC, 22.307 CDR, 40%Sev
16 {100.0000 Yield 5.1415
17 Disc Margin 85
18 WAL 6.72
19 Mod Durn 5.80
20 Mod Convexity 0.409
21 Principal Window Aug08 to Sep33
22 Principal Writedown 2,772.66 (0.00%)
23 Maturity #mos 360
24 Total Coilat Loss(Entitled) 302,542,395.56 (18.91%)
25 Total Collat Liquidation(Entitled) 752,084,563.66 (47.01%)
26 Shock )
27 Prepay Rate 100 PPC
28 Default Rate 22.307 CCR
29 Default Severity(%) 40
30 Advance (% of P&l) 100
31 Recovery Lag 3y
32 Recovery Time Series 100
33 Deling. Rate 30
34 Opt Redem N




A l

1 |ARSI_W3, Class M1

2

3 |Tranche Information

4

5 |Tranche M1

6 |Coupon 1.8600

7 |Type MEZ_FLT

8 |Orig Balance 104,000,000.00

Q JAccrual Date 09/05/2003

10 |Orig Support (%) 14.05

11 |Daycount Actual/360

12

13

14 {Price/Yield

15 JGiven: Price 100 PPC, 15.306 CDR, 50%Sev
16 1100.0000 Yield 5.3986
17 Disc Margin 85
18 WAL 8.02
19 Mod Durn 6.66
20 Mod Convexity 0.543
21 Principal Window Julog to Sep33
22 Principal Writedown 9,637.63 (0.01%)
23 Maturity #mos 360
24 Total Collat Loss(Entitled) 295,785,923.26 (18.49%)
25 Total Collat Liquidation{Entitled) 584,753,470.27 (36.55%)
26 Shock 0
27 Prepay Rate 100 PPC
28 Default Rate 15.306 CDR
29 Default Severity(%) 50
30 Advance (% of P&l) 100
31 Recovery Lag 12
32 Deling. Rate 30
33 Opt Redem N




A 1 B C [5) E F G H ) J
1 {ARSI W3, Class AF3
2
| 3 ]Deal information
4 |Cea Type: Home Equity Gross WAC: 7.1241 Orig Doni Bai:  [51,600,002,135.83 |WA Rem Term: {354
Cur Deal Bal: $1,600,002,139.83 WA Amort Term: 354 Orig Collat Bat: |$1,600,002,129.83 |Cur Collat Bal:  {$1,600,002,126.83
No update found Sette: 09/05/2003 | Doal Clasad; 08/06/2003 Next Pay: 101262003 First Pay: | 10/252003
8 {Tranche Information
9
0 [Tranche AF3
Coupon 3.6100
2 |Type SEN_FIX_CAP
Orig Batance 49,702 ,000.00
4 |Cur Belance 49,702,000.00
5 [Factor 1.0000
6 [Dsley 24
7 JAccrus! Date 08/01/2003
8 {Deycount 301360
9
20 |Price/Yiald
Given: Price 100 PPC, 8 CDR,25%Sev,DSCR <0,Adv100%P4l...
100.0000 Price 100.0000
Yietd 3.4908
4 Spread 75
5 WAL 2.65
o8 Mod Dum 2.623
27 Mod Convexity 0.078
28 Principal Window Nov05 to Sepds
29 Principal Writedown 0.00 (0.00%)
0 Maturity #mos 38
Total Collat Loss{To Bond Mat) 30,740,042.70 (1.82%)
Total Collat Liquidation(To Bond Mat) 121,583,383.06 (7.60%)
Toral Collat Loss(To Collat Mat) £0,872,398.50 (3.80%)
14 Total Collal Liquidation(To Collat Mat) 240,533,131.17 (15.03%)
35 LIBOR_1MO 1.1100 1.1100 1.1299 11771 1..2168...
36 LIBOR_6MO
37 Propay Rato
ag YMP
39 Prepay Penalty Haircul(%)
40 No Prepay If L/O YM > During Lockout
4 Dsfault Rete 5 COR
4 Defaull Severity(%) 25
4 Severity Ramp Percent
44 Dafault if DSCR < 0
45 Servicer Advance All but newly fiqdid
46 Advance (% of P&1) 100
47 Recovery Lag 12
48 Rocovery Time Series. 100
49 Initial Rate 0
50 Initial Severity 0
5 Deling. Rate 30
5
53 | Yield Curve Mat  1YR 2YR 3YR 4YR 5YR YR 7Y
E;A ¥Yld 1.398 2.24 2.955 3,483 3.81 4.229 4.46

O




A 1 B C D £ F G H { J
1 ARSI W3, Class AF4
2
3 |Deal Information
4 §Deal Type: Home Equity Grosa WAC: 7.1241 Orig Daal Bal: _|$1,600,002,135.63 | WA Rem Term: [354
5 _{Cur Dea Bai: $1,600,002,138.83 WA Amort Term: 354 Orig Collet Bei: [$1.600,002,128.83 [Cur Collat Bal:  [$1,600,002,129.83
No updste found Sette; 08/05/2003 | Deel Closad: _{09/05/2003 Next Pay: 10726/2003 First Pay: 107252003
8 {Tranche Information
9
0 |Trenche AF4
Coupon 4.8800
Type SEN_FIX_CAP
Orig Balence 26,971,000.00
4 |Cur Balance 26,571,000.00
5 |Fector 1.0000
16 |Dalay 24
7 {Accruel Dats 08/01/2003
8 [Oaycount 307360
9
20 |PricefYleld
21 [Given: Price 100 PPC, 5 CDR,25%Sev,DICR <0,Adv100%PA!...
2 | 100.0000 Price 100.0000
Viekd 4.7578
4 Sproad 156
5 WAL 3.48
26 Mod Dum 3.169
27 Mod Convexity 0.122
28 Principal Windaow 56p06 1o Jul0T
9 Principal Writedown 0.00 (0.00%)
0 Maturity #mos 46
Totat Coliat Loss(To Bond Mat) 38,432,849.00 (2.40%)
Total Collat Liquidation{To Bond Maty 152,025,768.03 (8.50%)
Total Gollat Loss{To Collat Mat) 60,872,358.50 (3.80%)
4 Total Callat Liquidation(To Collat Mat) 240,533,131.47 (15.03%)
35 LIBOR_1MO 1.1100 1.1100 1.1295 1.4771 1.2188...
3B LIBOR_SMO 1,2100 1.2100 1.2645 1,3325 1.,4069..
37 Propay Rats 100 PPC
38 YMP Incl pnity
39 Prepay Ponaity Haircut{%) 0
40 No Prepay If LIO YM > During Lockout!
4 Defeult Rats 5CDR
4 Default Severity(%) 25|
4 Soverity Remp Percant
44 Defauli ff DSCR < 0
45 Servicer Advance All but newly liqdtd
46 Advancs (% of Pal) 100
47 Rocovery Lag 12
4 Recovery Time Series 100
3 Initial Rato 0
Initisl Severity 0
Deiing. Rate 30
Yield Curve Mat  1YR 2YR 3YR 4¥YR S5YR BYR YR B
54 ¥ld 1,358 2.24 2.955 3.483 3.91 4.229 4.46 1 L
55 1 ] | I




A | B C D

1 |ARSI_W3, Class M2

2

3 |Tranche Information

4

5 JTranche M2

6 |Coupon 2.9100

7 1Type MEZ_FLT

8 {Orig Balance 88,000,000.00

9 JAccrual Date 09/05/2003

10 [Orig Support (%) 8.55

11 |Daycount Actual/360

12

13

14 |Price/Yield

15 |Given: Price 100 PPC, 19.4 CDR, 35%Sev [100 PPC, 16.7 CDR, 35%Sev
16 {100.0000 Yield 0.0231 -0.0486
17 Disc Margin -457 -667
18 WAL 7.57 7.57
19 Mod Durn 7.07 6.99
20 Mod Convexity 0.639 0.887
21 Principal Window Nov10 to Sep33 QOct11 to Sep33
22 Principal Writedown 45,335,376.95 (51.52%) 54,603,355.73 (62.05%)
23 Maturity #mos 360 360
24 Total Collat Loss(Entitled) 242,576,247.38 (15.16%) 219,811,246.62 (13.74%)
25 Total Collat Liquidation(Entitled) 685,173,736.85 (42.82%) 620,884,192.80 (38.81%)
26 Shock 0 +200
27 Prepay Rate 100 PPC 100 PPC
28 Default Rate 19.4 CDR 16.7 CDR
29 Defauit Severity{%) 35 35
30 Advance (% of P&l) 100 100
31 Recovery Lag 12 12
32 Deling. Rate 30 30
33 Opt Redem N N




A [

1 {ARSI_W3, Class M3

2

3 |Tranche Information

4

5 |Tranche M3

6 [Coupon 3.3100

7 [Type MEZ_FLT

8 [Orig Balance 28,000,000.00

9 JAccrua! Date 09/05/2003

10 [Orig Support (%) 6.80

11 |Daycount Actual/360

12

13

14 |Price/Yield

15 {Given: Price 100 PPC, 13.85 CDR, 35%Sev {100 PPC, 10.98 CDR, 35%Sev
16 ]100.0000 Yield -0.1937 -0.1286
17 Disc Margin -507 -698
18 WAL 9.72 9.56
19 Mod Durn 8.49 8.02
20 Mod Convexity 1.007 0.985
21 Principal Window Oct15 to Sep33 Jul17 to Sep33
22 Principal Writedown 20,870,818.56 (74.54%) 22,967,504.97 (82.03%)
23 Maturity #mos 360 360
24 Total Coliat Loss(Entitled) 192,977,051.51 (12.06%) 161,745,385.06 (10.11%)
25 Total Coilat Liquidation(Entitled) 544,976,483.24 (34.06%) 456,766,344.83 (28.55%)
26 Shock 0 +200
27 Prepay Rate 100 PPC 100 PPC
28 Default Rate 13.85 CDR 10.8 CDR
29 Default Severity(%) 35 35
30 Advance (% of P&l) 100 100
31 Recovery Lag 12 12
32 Deling. Rate 30 30
33 Opt Redem N N
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ARS|_W3, Class M4

Tranche Information

1

2

3

4

5 [Tranche M4

6 |Coupon 4.6100

7 |Type JUN_FLT

8 |[Orig Balance 24,000,000.00

9 |Accrual Date 09/05/2003

10 |Orig Support (%) 5.30

11 {Daycount Actual/360

12

13

14 [Price/Yield

15 |Given: Price 100 PPC, 11.55 CDR, 35%Sev  |100 PPC, 8.74 CDR, 35%Sev
16 [100.0000 Yield 0.0788 -0.0354|
17 Disc Margin 477 -689
18 WAL 9.94 9.82
19 Mod Durn 8.15 8.04
20 Mod Convexity 1.001 1.036
21 Principal Window Jun17 to Sep33 Feb19 to Sep33
22 Principal Writedown 19,388,021.15 (80.78%) 20,423,297.87 (85.10%)
23 Maturity #mos 360 360
24 Total Collat Loss(Entitied) 168,942,882.63 (10.56%) 136,156,592.91 (8.51%)
25 Tota! Collat Liquidation(Entitled) 477,051,858.61 (29.82%) 384,457,394.94 (24.03%)
26 Shock 0 +200
27 Prepay Rate 100 PPC 100 PPC,
28 Default Rate 11.55 CDR 8.74 CDR
29 Default Severity(%) 35 35
30 Advance (% of P&l) 100 100
31 Recovery Lag 12 12
32 Deling. Rate 30 30
33 Opt Redem N N
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1 |ARSI_W3, Class M5

2

3 |Tranche Information

4

&5 |Tranche M5

6 JCoupon 4.8600

7 |Type MEZ_FLT

8§ [Orig Balance 24,000,000.00

9 lAccrual Date 09/05/2003

10 |Orig Support (%) 3.80

11 |Daycount Actual/360

12

13

14 [Price/Yield

15 JGiven: Price 100 PPC, 9.7 CDR, 35%Sev 100 PPC, 7.0 CDR, 35%Sev
16 ]100.0000 Yield -0.4747 0.0968
17 Disc Margin -535 -680
18 WAL 9.81 9.88
19 Mod Durn 8.28 8.26
20 Mod Convexity 1.066 1.111
21 Principal Window Sep18 to Sep33 Nov19 to Sep33|
22 Principal Writedown 20,283,406.72 (84.51%) 20,345,685.90 (84.77%),
23 Maturity #mos 360 360
24 Total Collat Loss(Entitled) 147,803,676.55 (9.24%) 113,610,803.66 (7.10%)
25 Total Collat Liquidation(Entitled) 417,317,058.18 (26.08%) 320,758,513.71 (20.05%)
26 Shock o] +200
27 Prepay Rate 100 PPC 100 PPC
28 Default Rate 9.7 CDR 7.0 COR|
29 Default Severity(%) 35 35
30 Advance (% of P&l) 100 100
31 Recovery Lag 12 12
32 Deling. Rate 30 30
33 Opt Redem N N
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[ € Jre vpdeitiona Secta, DRBRZ00T Ol Coawd: EeR) 10780 o Pey. | 1072573003
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renche w2
Soupon 6%
e =
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acior [E=)
Datzy O
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® :Im..nf Prics 100 PPC, 10,595 COR 50WAwe DICR OARYI0___ 100 PPE #401 oV DSCR Ao 1100 PPC, 8185 GO STNSw D3GR SO AcvIDo | 100 PPC 7631 COR SOWEM OSCR AT 100
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Deal information
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(6 o wers oone Sativ. RosT0T [Dvel Cowed 0R872003 Fomst Py 02672900 For Py, | 107072003
8 | Tranche Information
ey 3
oupon 33100
=233
g 78,000,000 %0
20,500,000 %0
actor 000
Detay a
[Acoras Date )
Gooount Aawaies
Price/Yleld Faed LIBOR, 3% Loas Swverlty Furd LIBOR, #0% Loas Sevartty Ford LIBOR + 130, 5% Lows Berartty Fortl LIBOR « 150, 60% Loss Savertty
£t T T e e
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Please provide loan level data for the following attributes

FICO LTV WAC DTI Principal Balance



ARSI 2003-W3

Period
Total

R N ]

1"
12
13
14
15
18
17
18
hi:]
20
21
22
23
4
25
26
27
28
20
30
31
32
33

35
36
37
38
39
40
41
42
43

45
48
47
48

50
51
52
53
54
55
56
57
58
59
60
61
62
63

65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
-
90
91
92
93

Date

©/5/2003
10125/2003
11/25/2003
12/25/2003
12512004
2125/2004
3252004
4125/2004
5/25/2004
67252004
71252004
8/25/2004
9/25/2004
10/25/2004
111252004
12/25/2004
1/25/2005
212572005
3/25/2005
42512005
525/2005
6/25/2005
7/25/2005
872572005
9/25/2005
10/25/2005
1112572005
1212572005
112572008
212512006
3/25/2006
412572006
5/25/2008
6/25/2008
7/25/2006
8/25/2006
9125/2008
1072512006
11/25/2006
127252006
172512007
272512007
3/25/2007
41252007
572512007
6/25/2007
712512007
8252007
9/25/2007
10/25/2007
11/25/2007
12/25/2007
1/25/2008
272512008
3/25/2008
4/25/2008
5/25/2008
6/25/2008
7/25/2008
8/25/2008
97252008
10/25/2008
117252008
12/25/2008
1/25/2009
21252008
3/25/2009
4/25/2009
51252009
6/25/2008
7/25/2009
8/25/2008
91252009
10/25/2009
11/25/2009
12/25/2009
1/25/2010
2/25/2010
3125/2010
4125/2010
57252010
6/25/2010
7/25/2010
8252010
9/25/2010
10/25/2010
1172572010
12/25/2010
11252011
2/25/2011
31252011
47252011
572512011
6/25/2011

Static LIBOR

Balance

1.800,002,130
1.571,200,046
1,542,074 471
1,512,584 794
1,482,731,263
1.452,510,048
1,421,922,273
1,390,974,013
1.356.676,266
1,328.044,885
1,286,100,482
1,263,917,752
4,232,529,649
1,201,918,803
1,172,065,860
1,142,952,347
1,114,559 655
1.086,870,032
1,059,866, 066
1,033,530,77¢9
1,007,847 613
952,800,422
958,373,460
934,551,371
911,339,581
888,704,863
866,630,263
845,101,635
824,105,576
803,628,919
783,658,822
764,182,762
745,188,526
726,664,225
708,598,219
690,979,187
673,801,512
657,049,018
640,710,876
624,776,851
609,236,958
594,081,462
579,300,884
564,885,943
550,827,607
537,117,068
523,745,734
510,705,227
497,887,376
485,584,211
473,487,961
461,691,044
450,186,068
438,965,826
428,023,282
417,351,580
408,944,031
398,794,111
386,895,460
377.241.871
367,827,204
358,645,826
349,691,712
340,959,336
332,443,225
324,138,037
316,038,564
308,139,728
300,436,573
292,024,268
285,598,101
278,453,474
271,485,907
264,691,026
258,064,568
251,602,374
245,300,388
239,154,654
233,161,313
227,316,602
221,616,852
216,058,482
210,638,002
205,352,006
200,197,173
195,170,264
190,268,118
185,487,858
180,825,875
176,279,838
171,846,692
167,523,644
163,307,977
0

Interest
[43]

0
4,809,564
5963617
5,902,847
5,710,743
5.582,097
5,574,644
5,320,295
5,246,062
5,052,609
4,973,079
4,779,481
4,641,339
4,550,224
4375217
4,297,306
4,122,120
4,000,254
4,021,879
3,765,507
3,705,134
3,557,516
3,500,756
3,359,809
3,366,871
3,327,162
3,192,640
3,141,199
3,012,702
2,926,090
2,957,475
2,764,829
2,723,853
2,611,852
2,573,534
2,466,541
2,422,082
2,388,318
2,299.550
2,286,229
2,206,479
2,154,915
2,185,511
2,047,975
2,023,166
1,944 249
1918,615
1,843,529
1,796,054
1,773,792
1,705,682
1,684,525
1,619,799
1,578,471
1,579,553
1,498,807
1,480,276
1,423,207
1,405,580
1,351,444
1,316,868
1,300,461
1,250,339
1,234,778
1,187,150
1,156,743
1,172,770
1098207
1,084,503
1,042,582
1.029,557
989,723
964,288
852,218
915,340
903,884
868,843
846,468
858,238
803,397
793,308
762,450
753,148
724,096
705,822
696,967
669,872
661,458
635,716
619,282
627,932
587,647
580,237
557,590

avg. to call
428

Excess Int
(%)

361
455
4.59
453
452
461
449
453
4.46
4.49
443
441
4.44
4.37
4.40
433
431
4.44
426
430
424
427
421
432
438
431
435
428
426
442
423
428
421
425
4.18
4.21
4.25
420
4.28
424
424
4.41
4.24
4.30
4.24
4.29
422
4.22
427
4.22
427
421
4.21
4.32
420
4.26
420
4.25
4.18
4.18
4.24
4.18
4.24
4.18
418
4.34
417
422
416
422
4.16
4.16
421
4.15
4,20
4.14
4.14
4.31
4.13
419
413
4.18
4.13
4.12
4,18
412
417
411
411
4.27
4.10
4.16
410

avg. 12 mo.
443



ARSI 2003-W3

Period
Total

o
1
2
3
4
5
6
7
8
]
10

1
12
13
14
18
16
17
18
19
20
21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
38
37
38
39
40
41
42
43
44
45
46
47
48
49
50
51
52
&3
54
58
56
57
58
59
60
61
62
63
64
65
66
67
88
69
70
1
72
73
74
75
76
77
78
79
80
a1
82
83
84
85
86
87
88
89
80
91
92
93

Date

91572003
10/25/2003
11/25/2003
12/25/2003

11252004
2/25/2004
325/2004
4125/2004
51252004
6/25/2004
7125/2004
8/25/2004
9/25/2004
10/2502004
11/25/2004
1212512004

172512005
21252005
31252008
4/25/2005
512512005
81252005
71252005
872512005
9/25/2005
10/25/2005
11/25/2005
12/25/2005

1/25/2006
212512008
3/25/2006
4/25/2008
5125/2008
61252008
712512008
8125/2008
912572006
10725/2006
11125/2006
12/25/2008

11252007
212512007

3/25/2007
41252007
5/25/2007
6/25/2007
7125/2007
812512007
9/25/2007
10/25/2007
117252007
1272512007
172572008
2/2512008
3/25/2008
4/25r2008
572512008
6/25/2008
7/25/2008
8/25/2008
9/25/2008
10/25/2008
11125/2008
12/25/2008

1/25/2009
2125/2009
3/25/2009
412572009

5/25/2009
6/25/2009
7125/2009
8/25/2009
925/2009
10/25/2009
1112512009
1212512009
112572010
21252010
3r25/2010
412512010
572512010
6/25/2010
772512010
8/25/2010
9/25/2010
10/25/2010
11/25/2010
12/25/2010

172512011

272512011
3/25/2011
4/25/2011
512572011
6125/2011

Forward LIBOR

Balance

1,600,002,130
1,571,209,046
1,542,074 471
1,512,584 794
1,482,731.263
1,452,510,048
1,421,922.273
1,380,974,013
1,359,676,266
1,328,044,885
1,296,100,482
1,263,817,752
1.232,529,649
1,201,818,803
1,172,065,960
1.142,852,347
1,114,559,655
1,088,870,032
1,059,866,066
1,033,530,77¢9
1,007,847,613
982,800,422
958,373,460
934,661,377
911,410,907
888,862,148
866,869,034
845417877
824,495,325
804,088,364
784,215,388
764,838,554
745,838,348
727,503,175
709,521,478
691,682,463
674,913,821
658,269,448
642,033,479
826,195,842
610,747,027
595,677,330
580,995,355
566,676,034
552,707 646
539,081,632
525,789,578
512,823,400
500,184,358
487855914
475,820,435
464,097 556
452,653,051
441,488,926
430,605,149
419,088,968
409,632,701
399,530,000
389,674.665
380,060,664
370,684,856
361,538,889
352,616,840
343,813,242
335,422,757
327,140,186
319,062,471
314,183.028
303,498,513
205,898,218
288,683,543
281,548,012
274,588,030
267,798,592
261,175,447
254,714 537
248,411,901
242,263 678
236,266,986
230,417 462
224,711,262
219,144,889
213,714,927
208,418,050
203,251,111
198,210,814
193,284,087
188,497,914
183,819,351
179,255,529
174,803.647
170,460,972
166,224,840
162,092,648
0

Interest
$)

0
4,809,564
5,963,617
5,881,116
5,636,731
5.468,118
5,423,782
5,074,514
4,941,164
4628911
4,506,114
4,130.258
3,857,880
3,757,284
3,353,493
3,241,788
2,963,486
2,781,851
2,873,653
2,443,861
2,377,445
2,138,565
2,078,413
1.848.856
2,262,660
2,337,211
2,125,402
2,086,100
1,867,235
1.745915
2,135,976
1,788,146
1,782,832
1.586.570
1,574,285
1,388,002
1,561,623
1,596,819
1,568,160
1,577,788
1,429,039
1,364,082
1,681,330
1.396,871
1,410,314
1,266,556
1,279,854
1,145,545
1,167,077
1,193,781
1,142,608
1,160,075
1,043,573
998,319
1,144,837
983,684
1,001,526
903,224
920,206
829,111
820,694
839,724
828,159
844,971
766,965
737,930
871,174
706,391
721,501
654,952
670,550
607,028
581,922
608,245
580,113
594,755
539,568
520,984
614,149
495,058
509,259
461,205
475,706
433,780
423,256
439,940
400,907
416,748
379,673
369,470
435,084
349,855
363,844
331,248
344,558

avg. to call
293

Excess Int
(%)

3.61
4.55
458
447
4.43
4.48
428
4.28
4.09
4.07
3.82
3.66
3.66
3.38
3.32
3.1
3.00
3.17
277
276
255
2.54
232
2.81
3.08
287
289
2.65
254
3.19
275
2.80
2.55
260
235
2
284
284
2.95
274
268
3.39
289
2.99
275
2.85
281
273
2.86
281
2.93
270
2.85
3.1
2,74
2.86
2,65
2.76
2.55
2.59
272
275
2,88
268
264
3.20
266
278
259
272
252
252
266
2.60
273
254
252
3.04
251
2.85
2.46
2.60
2.44
2.44
2,860
2.43
258
242
241
2.81
2.40
2.56
239

avg. 12 mo.
4189



ARSI 2003-W3

Period
Tota!

0
1
2
3
4
5
6
7
8

9
10
1
12
13
14
15
16
17
18
19
20
21
22
23
24
25
28
27
28
29
30
31
32
33
34
35
36
37
38
39
490
41
42
43
44
45
46
47
48
49
50
§1
52
53
54
55
&6
57
58
59
80
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
a1
82
83
84
85
86
87
88
89
90
Eal
92
a3
04

Forward LIBOR +150bps

Date

©130/2003
10/25/2003
11/25/2003
12/25/2003
1/25/2004
21252004
31252004
41252004
5125/2004
6/25/2004
712572004
8/25/2004
9/25/2004
10/25/2004
11/25/2004
1272512004
11252005
2/25/2005
312512005
4125/2005
5/25/2005
6/25/2005
712512005
8/25/2005
9125/2005
1025/2005
11/25/2005
1225/2005
1125/2006
2/25/2006
3125/2006
41252008
512572006
6/25/2008
77252006
82512006
©/2612006
10/25/2006
1172512006
12/25/2006
112512007
212512007
3/25/2007
4/25/2007
512512007
6/25/2007
7/25/2007
812512007
8/25/2007
10/25/2007
11/25/2007
12/2512007
172512008
2/2512008
372512008
4/25/2008
5/25/2008
6/25/2008
772512008
812512008
972512008
10/25/2008
11/25/2008
12/25/2008
1/25/2009
2/25(2009
3/25/2009
472512009
52512008
6/25/2009
712512009
8/25/2008
9/25/2009
10/25R009
11/25/2009
12/25/2009
172572010
272512010
3252010
412512010
572512010
81252010
72512010
8252010
912502010
101252010
1172572010
1212512010
11252011
2252011
37252011
412572011
5/25/2011
6/25/2011
7r25/2011

Balance

1,600,002,130
1,571,209,046
1,542,074,471
1,912,584,794
1,482,731,263
1.452,510,048
1421922273
1,380,874 013
1,358,676,266
1,328,044 885
1.286,100,482
1263917752
1,232,529 649
1.201,918,803
1,172,065, 960
1,142.952,347
1,114,559,655
1,088,870,032
1,050,866,066
1,033,530779
1,007,847 613
982,800,422
958,373,460
934,551,387
911,410,833
868,862,189
866,869,088
845,417,044
824,495,405
804,088,456
784,215,657
764,838,990
745,938,944
727,503,922
709,522,368
691,883,490
674,018,840
658,279,367
642,048,106
626,215,033
©40,770.386
595,704,707
581,032,709
566,724,459
552,766,612
539,150,625
525,868,102
512,810,979
500,289,183
487,979,388
475,970,648
464,255,633
452,827,144
441,678,251
430,805,873
420,198,578
409,852,635
399,758,736
389,911,684
380,305,504
370,937,127
361,797,990
352,862,328
344,184,687
335,609,747
327,422,319
319,347,340
311,460,869
303,785,087
286.,288.293
288,974,901
281,840,438
274,880,533
268,000,934
261,467,484
255,006,129
248,702,915
242,653 985
236,555576
230,704,014
224995719
219,427,195
213,995,033
208,695,908
203,526,571
168,483,859
193,564,684
188,786,031
184,084 961
179,518,605
175,064,166
170,718,913
166,480,182
162,345,376
o

Interest
[t3]

[
4,809,564
4,233,378
4,243,110
3,982,215
3,852,163
3,848,598
3,537,104
3,492,033
3,171,801
3,135,644
2,755,368
2,524,858
2,506,208
2,100,254
2,066,202
1,786,412
1,641,450
1,875,018
1,374,107
1,367,796
1,121,007
1,118,960

881,891
1,318,538
1,445,963
1,226,868
1,237,766
1,011,984

911,491
1,402,095
1,009,311
1,034,063

844,868

855,815

694,655

929,228
1,001,124

952,354

997,800

860,469

813,288
1,240,657

962,719

995,642

859,863

891,424

764,514

881,836

943,747

889,217

919,561

806,729

769,067

914212

746,585

777,124

680,141

709,434

618,657

622,229

652,778

635,087

663,463

585,033

560,855

692,910

518,124

543,066

479,163

501,592

442,886

426,134

444,742

418,208

438,406

387,942

374,085

468,516

347,507

364,161

322,739

339,414

303,073

295,027

313,196

279,371

296,465

264,340

257,120

327,069

243,242

258,319

230,084

244,421

avg. to call
2.02

Excess Int
(%)

361
3.23
330
3.16
312
3.26
299
301
2.80
283
255
2.40
244
2.10
212
1.88
177
207
1.56
1.59
133
1.37
110
1.69
1.90
1.66
171
144
1.33
2.09
154
1.62
1.36
143
1147
1.61
1.78
1.74
1.86
185
1.60
2.50
1.98
2.1
1.87
1.98
1.74
2.06
2.26
219
232
2.08
2.04
2.48
2.08
2.22
1.99
213
1.80
1.86
21
21
2268
2.04
2.00
2.54
1.95
2.00
1.89
2.03
1.84
1.81
1.94
187
2.01
1.83
181
2.32
176
1.89
1.72
1.86
1.70
170
1.85
1.69
1.84
1.68
1.68
2.19
187
1.82
1.66
1.81

avg. 12 mo.
3.02



ARSI 2003-W3

Period
Total

0
1
2
3
4
5
6
7
8

9
10
1
12
13
14
15
16
17
18
19
20
21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
a1
42
43
44
45
48
47
48
49
50
51
52
53

Forward LIBOR +200bps

Date

9/3012003
10r25/2003
1112512003
1212512003
1/25/2004
212512004
372512004
472512004
572512004
6/25/2004
712512004
81252004
912512004
107252004
172512004
12125/2004
112572005
212512005
312512005
412512005
572512005
672512005
712812005
8125/2005
9/25/2005
1012512008
11125/2008
1212612005
112672006
21252006
3125612006
412512005
572512008
8/25/2006
712512006
8/2512006
972512006
1072512006
1172512006
1212512006
112572007
212512007
312572007
412512007
512572007
612572007
712512007
812512007
912512007
1012572007
11125/2007
121252007
112512008
212512008
312512008
472512008
5/2512008
872512008
712512008
872512008
672512008
1072512008
1172512008
12/2512008
112672008
2/25/2009
31252009
412512009
512512008
6/2512009
712512008
8/25/2009
9125/2009
1012512000
11726/2009
121252009
11252010
272512010
312512010
4/25/2010
572512010
6/26/2010
712612010
8/25/2010
/2512010
1012512010
1172512010
12/2512010
11262011
212512011
312512011
412572011
5/25/2011
6/25/2011
7125/2011

Balance

1,600,002,130
1,571.209,046
1,542,074 471
1,512,584,794
1,462,731,263
1,452.510,048
1,421,922,273
1,390,974,013
1,350 676,266
1,328,044,885
1,296,100,482
1.263,817,752
1,232,529,649
1,201,818,803
1,172,065,960
1,142,852,347
1,114,559,655
1,086,870,032
1,059,866,066
1,033,530,779
1,007,847,613
982,800,422
058,373,460
934,551,387
911,410,933
888,862,189
866,869,088
845,417,844
824,495,405
804,088,456
784,215,657
764,838,990
745,838,944
727,503,822
709,522,368
691,983,490
674,918,840
658,279,367
£42,048,108
626,215,033
610,770,366
595,704,707
581,032,709
566,724 459
552,766,612
538,150,625
525,868,102
512,910,879
500,289,183
487,979,388
475,970,648
484,255,633
452,827,144
441,678,251
430,805,873
420,199,576
409,852,635
399,758,736
389,911,684
380,305,504
370,937,127
361,797,990
352,862,328
344,184,687
335,690,747
327,422,319
319,347,340
311,489,869
303,785,087
296,288,293
288,974,901
281,840,436
274,880,533
268,090,934
261,467,484
255,006,129
248,702,915
242,553,085
236,565,576
230,704,014
224,885,718
219,427,195
213,885,033
208,895,906
203,526,571
198,483,859
193,564,684
188,766,031
184,084,961
179,518,605
175,064,168
170,718,813
166,480,182
162,345,376
0

interest
%

0
4,809,564
3,656,631
3,697,107
3,430,710
3,313,511
3,456,872
3,024,634
3,008,989
2,686,231
2,678,821
2,297,071
2,080,118
2,088,183
1,682,508
1,674,460
1,394,054
1,261,317
1,543,340
1,017,522
1,031,246

761,821
798,809
559,218
1,003,809
1,148,838
©28,352
954,967
736,393
849,310
1,156,968
769,371
800,932
620273
652,087
482,097
722,456
806,464
751,204
807,035
668,286
625,922
1,068,469
784,631
827,611
692,329
731,696
607,790
749,199
821,086
767,242
801,821
693,131
662,003
797.701
635940
663,163
579,787
605,590
527,881
532,025
559,129
543,161
566,916
499,955
479,451
603,470
441,278
464,386
406,130
428,157
373,478
358,424
380,793
353,847
374,999
326,779
314,472
403,767
290,798
310,664
268,849
288,579
251,867
245,110
266,110
231,841
251,725
219,274
213,191
280,195
201,508
218,950
180,430
207,018

avg. to call
1.68

Excess Int
(%)

3.61
279
2.88
272
2.68
2.86
255
2.60
237
242
213
197
2.03
1.68
1.71
1.46
1.36
1.70
115
1.20
0.93
0.98
070
1.29
151
125
1.32
1.05
0.85
173
1.18
126
1.00
1.08
0.82
128
1.43
1.37
151
128
123
215
1.62
1.75
1.50
163
1.39
175
197
1.89
2.02
179
175
217
1.77
1.89
1.7¢
1.82
1.62
1.68
1.81
1.80
1.93
1.74
1.71
2.2
1.68
1.79
1.60
174
155
153
1.66
1.58
172
154
152
2.00
1.48
1.62
1.43
1.58
1.41
1.41
1.57
1.40
1.56
1.39
1.39
1.87
1.38
1.54
1.37
153

avg. 12 mo.
263



A 1 8 [ D 3 F G 2] ] J
1 JARSI_W3, Class M1
| 3 |Deal Information
Dol Type: Homa Equity Grosa WAC: 71241 Orig Deal Bal. |$1,800,002,129.83 (WA Rem Tarm; | 384
[Cur Deal Sal; $1,600,002,139.83 WA Amort Term: 354 Orig Collat Bat: |$1.600,002,120.83  [Cur Collat Bal; |$1,600,002,129.83
No upcate found Settls: 09/08/2003 Deal Closed: 09052003 Nex Pay. 10v26/2003 First Pay: 1072672003
8 |Tranche Information
)
Tranche M
Coupon 1.8600
Type MEZ_FLT
Ortg Balzncs 104,000,000.00
14 jCur Balance 104,000,000.00
15 {Factor 1.0000
16 [ostay 0
17 JAccrual Date 09082003
18 {Daycourt Actuel360
18
20 PrlceIYieId Fwd LIBOR Fwid LIBOR shoch
1 Jal rice 100 *FF TW-PPCARSICIW3, 325.2 “FFTWDef... 100 *FFTW-PPC-ARSI03-WS, 275.2 *FFTW-Dsf...
2 Prics 300.0000, 300,0000
3 Yiwid 5.2107 7.0345]
4 Dise Margin 84 X
5 WAL 7.07 7.41
28 Mod Durn 6.034 5874
7 Mod Convexity 0.446 0434
28 Princtpal Window Oct(3 to Sep3d Decl to Sepdd
e Principal Writedown 49,189.74 (0.05%) 11,837.51 (0.01%)
20 Maturtty #mos 380 380
39 Total Collat Loas(Forecasted) 301,642,107 .27 (18.85%] 265.506.931.22 {18.58%}
3; Total Collat Uquidation({Forecasted) 301,642.107.27 (18.85%} 268.508,931.22 {16.50%}
33 LIBOR_1MO 1.1100 1.1100 1.1299 1.1771 1..2158... 1.431.411.1299 11,1771 1.21588...
34 LBOR_6MO 1.2100 1.2100 1.2645 1,332§ 1..4060... 1.21 421 12645 1.3325 1,40699. .
35 Prepay Rets 100 "FFTW-PPC-ARSD3-W3 100 'FFTW-PPC-ARSR3-W 3
38 P il prity el paty]
"37 Prepsy Panally Reircul() B [
38 [No Prapay If IO YM > During Lockout| During Lockout]
39 Defauh Rate 325.2 “FFTW-DefCurve-ARSII-W 3| 275.2 ‘FFTW -DefCurve-ARSII- W3
40 Detaull Soverity(%) 100] 100|
41 Severity Ramp Parcont] Farcont]
42 Servicer Advance All but newdy liqdtd All bud nawly ligdtd
43 Advance (% of P&) 100 150]
A4 Recovery Lag 0| of
45 Recovery Time Serte 100/ 100)]
48 Daling, Rate 30 30|
a7
48 Ve Curve Mat 1MO IMG 6MO 3YR SYR 10YR 30¥R
49 YId
50




A 1 B C D E F [<] H | J
1 JARSI_W3, Class M2
Deal Information
= Dwal Type: Home Equity Gross WAC: 7.1241 Orig Oeal Bal; [51,600,002,139.83 |WA Rem Term: | 384
Cur Das! Bal: $1,800,002,135.83 WA Amort Term: 354 Orig Collat Bal: [$1.600.002,128.83 |Cur Cofla Bal: [$1.800,002,129.83
No updata found Seitte: DRAOS/2003 Dae! Clozad: D905/2003 Next Pay: 1 First Pay: | 10282003
_:‘ Tranche Information
Tranche M2
Coupon 29100
Type MEZ_FLT
Orlg Batance 83,000,000.00
Cur Balancse 84,000,000.00
|Factor 1.0000
g [Deiry 0
17 JAccrual Dete 09/05/2003
18 [Daycount Actual/360
15
20 | Price/Yietd Fwd LIBOR Fwd LIBOR shock
21 |Given: Price 100 *FFTW-PPC-ARSI03-W3, 197.9 FFTW-Dof. 100 *FFTWPPCARSII-WS, 161.2 FFTW-Def..,
22 1000000 Price 7000000, 7106,0000|
3 Yield 6.6732 2.1630)
24 Disc Margin 205 172]
25 WAL 8.52 5.88)
26 Mod Dumn €.648 8,420,
7 (Mod Convaxty 0.555 0.533
28 Principsl Windaw Nowos to Sep33| Mar1Q to Sep33
) Principal W ritedown 44,188.25 {0.05%) 13,198.31 (&02&_){
30 Maturlty #mos 360 360
34 Total Callat Loss(Forscasied) 203,444 01778 (12.72%)) 171.179.084.93 (10.70%)|
3; Total Collet Liquidation(Forecatted) 203444 017.78 (12.72%) 171,179,084.93 (10.70%)
33 LIBOR_tMO 19100 1,1100 1.1289 1.1771 1.2158... 141111 1.1298 11771 1.21588 |
34 LIBOR_EMO 1.2100 1.2100 1.2645 1.3325 1..4069...| 1.211.21 1,2645 1.3325 1.40899 . |
35 Prapay Rets 100 *FFTW-PPC.ARSI03-W 3! 100 *FFTW -PPC-ARSI03-W 3|
36 e ncf prity el pait
7 Prepay Panalty Haircut( %) 0 0
38 No Propay il L/O YM » Ouring Lockowt During Lockeut
39 Default Rets 167.9 “FFTW -DofC unve-ARSI03-W 3| 181.2 "FFTW DefCurve-ARSI03-W3
40 Defautt Severityt%) 100 100
a1 Severity Ramp Parcent Parcent]
42 Servicar Advance All but newly ligdid Al but newly tigdid|
4 Advance (% of P&)) 100 300,
44 Recovery Lag ¢ <
Recavery Tims Seriss. 1'037 100
45 Dsling. Rete 30 30]
47
48 [Yield Curve Mat 1MO 3MO MO YR SYR 10YR 3JOYR
49 ¥1d




A 1 B8 C D E F <] H t J
L |ARSI_W3, Class M3
| 3 |Deal Information
Deal Type: Home Equity Gross WAC: 7241 Grvg Decl Bal._|$1.600002,139 83| WA Rem Term: 135¢
Cur Deal Bal: $1,600,002,139.63 WA Amort Term: 354 Orig Colist Baf: [$1600,002,129.53 | Cur Collat Bal:_|$1.600,002,120.83
[No updata found Settle: 08/08/2003 Deol Ciosed: | 09/0572003 Nax Pay: 1026/2003 First Pay. | 10252003
|_8 ITranche |nformation
Tranche [
Coupon 33100
Type WEZ_FLT
Orig Batanca 74,000.000.00
Cur Balanca 28,000,000.00
5 JFactor 10600
18 {Datay 0
17 §Accrusl Date 080572003
18 [Daycount Acaal360
19
20 |Price/Yleld Fwd LIBOR Fwd LIBOR shock
21 JGhen: Price 100 *FF TW-PPC-ARSIC3-WS, 181.8 FFTW-D 100 *FF TW-PPC ARSI03-W3, 129.2 *FF TW-De
[57 [1o0.0000 Price 50,0000 700.0000)
23 llim 7.5848 8.6560
4 Disc Margin 263 106,
5 WAL 1158 1207
8 Mod Dum 7.598 7878
27 Mod Convesity 0823 0788
28 Principal Window NoviZ to Sep33 Aprtd o Sep33
29 [Principel Weitsdown 53.395.04 (0.23%) 76,417.60 (0.27%)
30 Maturty #mos 380 260
Tota) Coliat Loas{F orecasted) 171,646,452.80 (10.73%), 141,217,011.05 (8.89%),
Vol Collat Liquidaton(Forecasied) 177,636,452.88 (15.73%) 741.217,011.05 (8.85%)
LIBOR_IMO 1.1100 1.1800 1.4299 1.4771 1.2158... 111,11 11299 1,171 129688
34 LIBOR_6MO 1.2100 1.2100 1.2645 4.3325 1, 4089... 1.211.21 1284513325 1 40696,
35 Prepay Rata 100 ‘FFTW-PPC-ARSIO3-W3 100 ‘FFTW-PPC-ARSDIW3
38 P inc! palty| Ine patty|
37 Prepay Penalty Halreut{%) 0 0|
38 No Prepay if L/O YW > During Lockoul During Lockout
39 Defavht Rata - 161.8 "FF TW-DafCurve-ARSOI-W3| 129.2 FFTW DefCurve-ARSOT-W3
4 Dafautt Sevarity(%) 400 100
Severlty Ramp. Percant] Percant]
Servicer Advance All but by liqdid Al bt rewty ligdid
Ravance (% of P&Y 165 100
44 Recovery Lag of o]
45 Recavery Time Sersa wEF 100)
48 Oeling, Rate 0 30
47
48 Ve Curve Hat 1MO 3MO 6MO 2YR 5YR 10YR IDVR
49 Yld




A ] ) [ D E F [ H | J
ARSI_W3, Class M4
| 3 |Deal Information
Deal Typs: Hame Equity Gross WAC: 7.1241 Orig Osal Bat:  [$1,800,002,139.83 [WA Rem Term: {154
Cur Desi Bal: $1,800,002,139 83 WA Amort Term: 354 Onig Collst Bal: {31.600,002,128.83 | Cur Cofiat Bal: {$1,600,002,129.83
No update found Seftie: 09/05/2003 Dasl Closnd: 080572003 Next Pay: 1V26/2003 First Pay. [10/25/2003
Tranche Information
__-*an:h' L]
[Coupon 4.6100
[Type JON_FLT
[Orig Batance 24,000,000.00
Cur Balance 24,000,000.00
Factor 1.0000
6 {Delsy 0
Accrux) Date 08052003
8 [Oaycount Actual/360
)
20 Pﬂcemeld Fwd LIBOR Fwd LIBOR shock
21 100 *FF TW-PPC-ARSICI-W3, 138.1 *FFTW-Def... 100 *FFTW-PPC-ARSIDIWY, 103.4 “FFTW-Def...
00,0000 Price 00,0000 100.0000)
23 Yiakd 84397 85715
24 Disc Margin 34?{‘ 213f
5 WAL 12.37] 12.87|
28 Mod Dum 7.844 7752
7 Mod Convexity 0.828 0827
28 Principal Window Aug13 Lo Sep3d Jani4 1o Sep3d
2 [Princival Weitedown 37.923.38 (0.24%] 96,3704 (0.40%)
30 Matutity Smos 360 360
31 Tekal Collal Loss(Forecasted) 144,801,182.58 (B.06%) 115,758,638 82 (7.23%)
Total Collet Liquidation(F orecasted} 144,891,182.58 (3.06%} 115,752,638.82 (7.23%)
33 LIBOR_{MO 1.1100 1,1100 1.1299 1.1771 1..2158... 1.114.411,12991.1771 1.21588...
34 LIBOR_E8MO 1.2100 1.2100 1,2645 1.3325 1..4069... 1.211.21 1,2645 1.3325 1.40699...
35 Prapay Rate 100 ‘FFTW-PPC-ARSI3-W3| 100 FFTW -PPC-ARSO-W3
38 Y™P inel poly el pnfty|
37 Prapay Panatty Haircut(%) 0 0]
38 No Prepey if IO YM » During Lockout] Dusing Lockout]
39 Dotautt Rats 133.1 "FFTW-DsfCurve-AREI03-W 3 103 4 "FFTW -DefCurve-ARSIOI-W 3|
40 Cfautt Severtty(%) 100} 109)
P Severly Ramp Parcent Parcent
4 Servicer Advance 'All but newly ligdsd] Al but pewly ligdtd
4 Advance (% of P& 100) 100
44 Recowry Lag 0 13
45 Rocovery Time Sories mj' 100
28 Deling, Rate 30 B3|
47
48 [viais Curve Mat ING MO 6MO IYR 5YR 10YR 30YR
4 vid




A )| 8 [ %] 3 F G H | J
1 |ARS]_W3, Class MS
|3 {Deal Information
+D7u'mo:— Wome Equity Gross WA 71201 Orig Dwel Bal, | $1,600,002,130.83 | WA Rem Term: | 354
Cur Doa! Bal: $1,600,002,139.83 WA Amort Term: 354 Orig Colls Bal: [$1,600,002,126.83 |Cur Colet Bat:  [$1,600,002,120.83
No updata found Sett OB5/2003 Deal Closed: DR05/2003 Next Pey. 10726872003 First Pay: | 107252003
[
Tranche Information
Tranche S
Coupon 4.8500
Typy MEZ_FLT
Orig Batancs 24.000.000.00
4 jCur Batance 24,000,000.00
5 JFector 1.0000
18 JDelay 0
17 JAccrual Dats 08K05/2003
18 |Oayzount Actual 360
18
20 |Price/Yield Fwd LIBOR Fwd LIBOR shock ]
'A (Qiven: Prics 100 *FFTW-PPC-ARSHIW3, 107.8 *FFTWDaf... 100 "FFTW.PPCARSI03-W3, 80.3 FFTW-D
100.0000 Price 100.0000
23 Vierd 2.5550
24 isc Maigin 354
5 WAL 1277
26 Mod Dum 7522
7 Mod Convexity 0.851
28 Principal Window Dec13 v Sep3d May14 to Sep33.
29 Principal W rltedown 48.133.15 (0 19%) 110,248 57 (0. «ﬁl
30 Maturity #mos. 380 380
31 Total Colist Loas(Forecasted} 120,125,161.02 (7.51%) 92.109,032.46 (5.76%)
32 Total Collat Liquidation(Foracasted) 120,125,181.02 (7 51%} 92,100,032 46 (5.76%)
33 LBOR_1MO 1.1100 1.1100 1.1299 1.4774 1..2158... 1.111.911.1289 1,1771 1.21588..,
34 LIBOR_EMO 1.2100 1.2100 1.2645 1.3325 1..4069... 1.21 .24 1.2645 1.3325 1.40609...
35 Prepay Rate 100 "FFTW-PPC-ARSID3-W 3 100 FFTW PPC-ARSHIW I
38 YMP Ine) pnity} Incl gntty|
37 Prapay Penalty Haiecut{%) 0| 0!
38 No Prapay if /IO YM > Ouring Lockout During Lockout]
39 Cafaull Rate 107.8 *FFTW -DefCuirve- ARSID3-W 3 80.5 ‘FFTW-DelCurve-ARSKI-W 3
40 et Saverity() 100 100
a1 Severity Ramp Percant] Percant
42 Sorvcer Advance All but newly ligdtd Al bt nowly ligded
4 Advance (% o) P 100) 100
44 Recovery Lag ) 0
a5 Recovary Time Swies 100 100
46 Deling. Rots 30 30|
4
A48 [Yieki Curve Mat 1MO 3KO 6MO IYR 5YR 1O¥R 30YR
a8 Vid
50




A | B C 2] E F G H [} J
1 JARSI_W3, Clags MV6
| 3 iDeaI information
Deel Type: Home Equity Gross WAC: 7.1241 Orig Daal Bal 154,600,002,139.83 |WA Rem Term: |354
Cur Dee! Bal: §1,600,002,139 83 WA Amort Term: 354 Orig Cotlst Bal: [51,600.002,129.83 [Cur Collat Bal: [$1.600,002,129.83
(No updata found Sette: 0302003 Daal Clossa: | 09/08/2003 Nex Pay. 1072612003 First Pay. | 1072872003

+ [Tranche Information

40 ] Tranche Mva
Coupon 45600
Type JUN_FLT
[ 13]Org Batance 18.000,000.00
14 JCur Balance 16,000,000.00
5 JFuctor 1.0000
16 JOstay 0
17 [Accrus Dats OROSZ00
18 [Oxysount Achual360
18
20 | Price/Yield Fwd LIBOR Fwid LIBOR shock

A [Gtven: Price. 100 "FFTW-PPC-ARSIO3-W3, 91.9 *FFTW-De/C... 100 “FFTW-PPC-ARSIDS- WY, 68.3 FFTW-DafC...

_2 100,0000 Price 100.0000| 100.0000 |
23 Yield 8.6083 9.0741
24 Disc Margin 355 218
25 WAL 13.58] 14.07
26 Mod Dum a,11_s¥ 8.052]

25,

7 Mod Convexty 0.918) 0.810)
28 Principal Window Sep1é o Sep33| Feb15 to Sap33|
i Principal W ritedown T2,808.35 (0.45%) 224,351.37 {1.40%)})
0 Maturiy fmos MFF :umi
Total Collat Loss(Forecastad) 103,855 282.98 (8.50%)) 76.914.773.58 (4.81%))

Total Coliat Liquidation(Forecasted) 103,955,262.98 (6.50%)) 76.814.773.58 (4.81%)

LIBOR_1MO 11100 §.1100 11,1209 19771 1..2158... 141111 11299 14771 1.21588 |

34 LBOR_SMO 1.2100 1.2100 1,2645 1.3325 1,.4009... 1.21 1.21 1.2645 1.3325 1.40659 ...
35 Prapey Rats 100 *FFTW-PPC-ARSI03-W3 100 "FFTW PPC-ARSI03-W 3|
36 YMP incl pnity! Inel prity|
37 Prapay Pensity Heircut(%) o 0|

EB No Prepay If O YM > During Lockaut 'During Lockout]

35 Defauit Rate 91,9 “FFTW-DefCurve- ARSI W3 88.3 "FFTW -DefCurve-ARSI03-W 3|
0 Defaci Swority| %) 100 1oo|
Sevarity Ramp Porcant Percont;
Servicer Advance All but nawly ligdtd All but nawly ligdtd,
Advance (% of P&l 100 100
4 Recovery Lag [ 0
4 Recovery Time Series 100 q
48 Daling. Rata 30] 30
47
48 [k Curve Mat IND MO €MO 3¥R SYR 1OYR 30YR
40 vid




A 1 B [ E) E 3 [ H [ ]
|1 JARSI_W3, Class M1‘
2 JDonl information 1
Ceti Type: Homa Equty Groas WAC: 7.1241 Onig Dol Bu: $1.600.002.439.83 WA Fooen Jwrrn: | 354
Cur Dwsl Bad: 51,600,002, 130,83 WA Amar Tamn: [Ong Calas Gl $1.600,002.126 83 (Cor Cotit Bad: | 51,000,002, 128 83
Mo wpdare found Setis. ael Cioset [o5200) o Py 102672003 it Py | 17772007
|2 {Tranche information
ranche M1
Soupen T30
ez Fiv
TO41000,000 03
ut Buiance 164,060,056 63
scior =
Ooley o
Accrual Date | G9/05.2001
Dapomint A5
Price/Ylodd 100 PPC, Fwrd LIBOR 83 PPC, Puwd LIBOR 100 PPC, Fwd LIBOR shock B PPC, Fud LIBOR Shock
[T oo rice 00 PG, 6741 COR 100 %A o D3CH <3 hafvio 50 PPC,§ 083 COR 100WSev,COCR <3 AdviD.. |80 P, 4108 COR,100bwr DICR S5 A 100
00 0000 =) 700 0000 106 6000 =3
rets T east 74
v Wi ] iz
o 578 o
et Do 7708 i)
o Corvaly B | o o6
Frnope Window Tet0 o Sems3 Tomi2 18 BapEd TanTi 1o Ben3S
e Wsdom 75,505 64 0 075 62157 @ o2 [ESE)
iy oon 3% 0 %
Yotel Collel LossiForncasiad) 311.463.870.09 {10 47%)] 340,687 468 03 (21.29%) 205,725,474 €3 {18 58]
[Talel Callat LaudetonF orwcasied) 313,463,76.09 {19 47%) 540,647 488,63 (21 7o 265,225,474 63 (10.58%) | 281.372.764.10 (17 59%)
TIBGR. W0 TITT63 11168 3,128 11777 1-.2v80. B E KD IAIRRIRAE- RRLARELC M| [RTEATRRF- XGIREIE M |
LIBOR_8MO. 1.2100 1.2100 1.2645 1 3325 1., 4068 .. 1.2100 §.2100 1.2848 1.3325 ¢ 4080 $.21 1.2 1,2645 13325 1 40899, 1.219.21 1.2645 1.1325 1.4069%
Frapey Ran 760 PG 30 PPT —vapec _'Innc
e il privy. indl prity indl poity | ina poityl
Proey Panally Rurcam| S D) of of
N Prosoey 1 L0 Yol > T, Corng Lot Dunng oo Cormg Looe
e e S0 o] =0 S v on
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|1 |ARS!_W3, Class M2
| 3 |Deal Information
Owal Type: Home Equy Groms WAL 7 1241 Org Oeul Bal $1,800,002,139 83 WA Ram Term:
Cut Coml Gal: 51,600,002, 138 83 WA Amort Term: 2 Ong Cotiwt Ba: $1.600.002,129 83 Cur Caltel Bai: _[$1,800,002.129 63
pow Sty N e Coal Comed Tossermn et Fry. OREG P Py {10°2579501 |
| & JTranche Information
rarche
Coupon
rig Batence
Sur Bufarven
actor
Detry
 Acorus Data
Daycoum
[ 20 PricerYield 100 PPC, Fard LIBOR 190 PPC, Fwd LIBOR ahook 80 PRC, Fwd LIBOR Bhock
[ Joren Prics 100 PG, 4,437 COR, 1 00%5wy DBGA <, 7% oL PPC_3 478 COR 100WBey DICH SO A 10|40 PPC 3,08 COR 100w DSCR o0 A 100%
100 0000 oy 700 6% 750,500
Vo 70003 Tz
Dise Mergin 200, 200 142
v () A [T
Vod Dum 78] Tox | [
od Canvexty 0,806, 1.081 (LY
Principel Window Now {1 to Sepdd Swp13 1o Sapd3 Marid to Bapld|
Princzpal Wit edown 1,348, 19 0 O0%)! 20,851.9% (Q.02%) 5,484.29 (0 01%)|
Wty bmen £
Torel Catlel Lems(F arscasied) 244,142,404.79 {15.28%) 174,04
Torel Catn UewdsbonForveustod X T4 79 {15 26%), O
() TI150 11100 11298 11771 32150 71100 11100 11788 11771 12708 ENIKRINRFRGARFIC |
LIBOR_BMO 12100 1.2100 1.2645 1.332% 9. 4088, 1,200 12100 1,2645 1.3325 1. 4089... 1.211.21 4 2645 1.3125 1.40086.
Prepay Rats 100 FRC | 30 PRC. 100 PAC |
3 nd oty nd pty|
Prapey Pansiy ereut%) o of
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S e vl
Dt Severmy 3] = =
Sovarty Fare = et
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Toial Collel Coss{F orscmsiod]

A 1 B [ [ E F H ! 2
|1 |ARSI_W3, Class M
Denl Information
Dol Type: Foma Eauy Grons WA, T TG Cve S § T.800,002. 138 83 WA Rarm Jarm: 1354
[ {oo Son b $1.000,002,133 13 WA Arvon T [Ong Coet B $1,600,002,179 83 Cor Caie Baii_[51,600.002,129 83
No pdate {ound Sxte 080872003 Ovel Coued: @ Pt Py 203 Firat Py | 107252003
¢ [Tranche Information
ranche =]
oupon T
MEZ_FLT
rig Svtnce 4,000,000 53
St Baimnos 74,0000
T 000
Dotmy o
[Acered ute R
[ Daycount | Acton 380
PricalYiekl 100 PPC, Fwd LIBOR 100 PRC, Pwd LIBOR shook 40 PPC, Fed LIDOR Shock
e TS T e w e
100 0000 Prics. 100 0000
T AT (e Toe]
Oise Murn s 138 i)
Mot Dum 8182 4718 9 54!
27 e Corvaty TS = [T
Pinanel Window Ty 15 1o BepT) Cati o et T
28 Principel Wiedown MDA W_%_!{ 20,235 B4 (0.0T%) 000 (0 00N
20 Wity s £ % £
ABT.411,504.48 (14.71%}] 145,757,620 B4 (0.11%) 1107 82327 (10.0T%),

(Totd Ciai Lo udwiondr ormcusied]

8741150148 (11.71%)]

T48.751,629 84 (5.11)

LEOR_ M0 TVTO0 11700 1,389 11771 12168 Y70 11100 1,120 11771 128k, | T T 17208 11777 1 29888
TEGR_ 60 72100 1.2100 17645 13328 1..4080. 7,210 1.2100 1.2645 1.3929 1..40%3.. T 12112548 1 3328 140696
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R o polty o poity nd prily
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A 1 B 0 E F G H | J
L] ARS!_W3, Clags M4
Deal information
Gowl 155 Fome Eauty [Grom WaC. & [Grg Do B TT.800,602.139 83 m{_&_
[Cur O Bat: $1.000,002, 138 83 [WA Amort Tam: 384 [Ong Coliat B $1,000,002,129 83 Cur Cotlwt Bad: | 51,800,002.125 83
o s o =m By B Goxas o o A U 1A e
8 |Tranche (nformation
ranche )
Eoupon. [RES
Yoo TR
rig Buianos 74,000,000 00
Cur Balance 24,000,000 00
actor =
Dany &
Accrusi Dete OR082003
Dayoourt | Actuad 260
BT 700 PPG, Frd LBOR. 0 PPC, Pwd UBOR 50 PC, Pwd LIBOR phock 3 PG, Pard LIBOR Bhock
[ Qhvwn: Prios. 100 PPC, 3.252 COR,100%S ey DSCA <0, 10, 89 PPC 3108 COR,100%Swy, DSCR <0, 00, 100 PPC, 2.372 COR, 100%3er DECA <0, 10, 30 PPC. 2167 COR $00%Sey, R <0 100...
¥ s 106 560, =23 360 5000
iid X0 (i)
Toec g £ T
WAL 3| )
Ved Do 7o 750
Wt Comrarty ) =]
Procrye Window et To varsd ot 1o Ses33 T8t a5t
Procioe Wrsdom T} IR L) 938 26 0 63%)
y 354 300 360
Totel Callst LossiForecaeted) 63,624,377.65 [ 10.23%) T A5RABT 17 (11.69%]. 122.230.882.72 (T.64%).
Yot Caliv LiquidetoniF oreansted) 163,624,377.85 {10.20%) 191,858 48747 (11 9%, 122,230,282 72 (7.84%)|
DBOR_1M0. 11100 9.1%00 11299 11771 12158, TT100 Y1100 11298 11771 1, 2158 1111 9.1208 11771 1.27884 . TV V.11 V1399 11771 9.37508...
GB0R_Ew0 2100 1.2100 1.2645 1 3325 1..4089. 12100 1.2100 1 7640 1,332 1. 069 - 21121 1.7548 13308 1 308 TET 3T 17646 15325 1 460
Prepey Rals e 8 PP 100 PAC ~ 50 PRC |
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o Brupey N L0 YA > Durng Lot Traring Lonkon ookt Cosro
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T 0] =3 3 o]
Srveriy Rami Forowni | ) Parart
Sarvicer Advarca bt rawy ladid Bl ety 1 A bt ey lid X b ety bt
Rvincs (% & 8D T 5 10 0]
Recoary Lag 12 \j 2 12]
Racorry Tine Sevme T T8 o0 =
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A B c D 3 F ) H ] J
ARS!_W3, Class M5
Dealirformation
[ 4 JoeTroe Hormy Equy Gross WAL, Traze1 Gng Daal Bar! $7,500,002,139 B3 [Wa Ram Teem {354
s | Cur Doad Bat: $1.800.002,13¢.83 (WA Amori Term: 4 Oy Callut Ba $1,600.002.129.83. [Cur Collet Bal: | 51,000,002, 129 63
[ % voowte fourg Setde GR0672003. Ol Cirend: 090872000 (Nt Py 10762003 Fest Pay. | 1072872003
Tranche tnformation,
nchy "
Zoupon s
MEZ ALY
24,000,000 00
34,0505 00
100
T
080872003
[rewe
100 PPC, Fuwd LIBOR 80 PPC, Fwd LIBOR 100 PPC, Pwd LIBOR shook: S8 PPC, Ferd LIBOR Shock
100 FBG. 2 808 GOR, 100K DICR S Aov10.__180 PP 2743 COR, I WSHDSCR coAdv 100 __|100 PPC, {38 COR. 100K oy BBCA <0 B0 PPC, 1041 COR, 1003 o0 DICR = A 100
Fren 00,5050 00 0000 T2, 7o 50w
e 7306 (7] Toe [iE
Do bargn £ £ I i
WAL gy I3} 0 T4
Adoxd Durn 852 [ 8,784 [
Mot 1191, +. 48, 1104 1.350)
Prncipel Window Apr1€ to Bepd) Fab 16 1o 5ep3d Sep !l io Sepdd Oct 19 to Sepd3|
Princiosl Witisdown 24,627.13 (0.10%} 18,047,60 (0 OA%) | 25,868 42 (0.17%) 48,804, 15 (0 1%}
Vstorry £ %) %0 5]

[Toim Caflal LowaiF orecasied)

43853,016 62 (3 B3%)

772,508 434 87 (70 7o)

101,004,757 24 (8 5751

V18,796,994 14 (7 421
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13555918 02 (2 93%)

72800 434 87 (10T9%)

51,084,257 34 (8 37|

18,796,004 W (7475

GBOR_o TTY00 11100 11296 11771 . 2158 7100 11100 1 129w 11771 1 2088 AT 1150 1477 121588, [ERREREF: KR
(UB0R,_6w0 2700 12700 1.2848 {3375 14069 12700 1 2106 7.284% 13325 14069 2T V2117545 1 3325 1 406w, . V711371 7848 13325 1 40088 .|
[Frovey fite, 1 CXad 550 FAC W,
e ind ooity Ind prity ind peity G paity
Frovey Punmiy i) © ° o S
o Propwy UG Vb > Cirng Lodkour Buing Looronr Bang ook By Lockons
Cotouit faie 3 806 COR| 2 782 C6R 755 COR| To41 EOR|
et Soverer ) % 750 %0 =
Seney Famp. Povant Farcent Fercan Forcars|
Borwon Advarce A Bt ety e A bt reedy N oy W3] R B ot badhd
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Recovry Uog 2 i [l 72
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A | B C 3] € 3 [ H J
| LIARS)_WS3, Class MV6
Deel Information
L. Deal Type: Home Equity Geons WAC: 71241 Ong Dewl Ba; 51,600,002,135 43 | WA Ren Torm: 1384
N T 57,960,502, 0 €F W Ao T ) g Colel B 1:800.002. 129 3 Cor G B[ $1890.002.779 81
[No updete lound Seita: RI052003 Dedl Ciosed: 07572003 [Nea Pey. 1072872008 1072577008
8 ITranche tnformation
s W
Coupon =
Type TN FLY
Oty Balance 78,000,000.60
Gur Balance 78,000,000 50
acter =)
Duity El
Aconusi Date o)
Deyoourd )
Price/Ylold 100 PPC. Fwd LIBOR 80 PPC, Fwd LIBOR 100 PPC, Pwd LIBOR shock. 30 PPC, Furd LIBOR Snock
[Zi Joen price 100 FPC 2557 COR10WBeVDSCH SOAGYIO. 180 PP, 1 548 COR 1008we DICR <o Ay 00 |10 FPC, 4642 COR100WAw OSSR SUAGYIC |80 PP, | 142 COR 100%Eer DECR <0 AR 100
EE=] ) CEc) 06,0000 106 600 06.5000)
Yod 22407 44241 1.5605 87401
Drac Margin 308 EL0) [ 3
WAL ) =] we E=Fd
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od oty el T e
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A B C D E 3 G H J
1 JARSI_W3, Class A2
|3 |Deal Information
el Type: Fiome Equlty Groas WAC: 71241 Orig Dual Bat,_|81.600,002,139.83 | WA Rem Term: 354
[Cur Dol Ba: $3,600.002,138.83 WA Aman Term £ Grig Colist Bal: |81,600,002,129.83 | CGur Collat Bal._|$1,600.002.129.63
[T6 [N upasts found Swte: 0082003 Desl Clowe: | 094052003 Ned Py 12672003 10252003
8 |Tranche Information
B
Tranche a2
Coupon 74800
[Type SEN_FLT
Orig Batance 221.662.000.00
Cur Balance 221,662,000.00
5 [Factor 70000
16 [Dainy B
17 |Dryoount Actusv360
18
10 |Price/Yield Ford LIBOR Fwd LIBOR +200
20 | Ghven: Price 00 PPC, 29,016 COR 45%5#v.0SCR <0Adv1l.. 100 PPC. 25648 COR 42%Sev,DSCR <0Adv10..
211005000 Frice 36,0000 05,0000
2 Yiaid 3.0852] sowl
23 [Disc Margin # 28]
24 WAL N 2.04] 2.12|
5 Mod Dum mé'u+ 1535)
1 28 Mod Comvexity 0. 01% 0.073]
27 Principal Window O3 1o Aup5, Bctdd to May 15)
28 Principal Writedown .00 (0.00%) 2.168.71 (0.00%)
9 Maturity mox 143 360)
30 T otal Cotlat Loss{Forecasted) 395,067 821,04 (24.75%) 368.934,759.16 (23.06%))
34 Total Collet Liquidation(F or ecasted) 870,057 254,05 (54.38%) 10,667 454.83 (50.67%)
32 LIBOR_1MO TA100 1.1100 1.1299 11771 1.2350... 100 11100 11286 14771 1.2180...
33 LBOR_6WG. 12100 1.2100 1.2545 1.3325 14089, 72100 1.2100 1.20645 13325 1.4068...
34 Shock [ 0
35 Propey Rete 100 PPC 100 PPC|
36 YMP incl palty| Incl pntty]
37 Prepay Penalty Haircut(%) [ )
8 (No Prepay If LIO YM > During Lockeut During Lockaut
9 Oetach Rets 39,016 COR 25,548 COR
40 Ovtach Severity(%) 5] 45
2 Severty Ramp Porcent Percent
4 Defauk I DSCR < o [
a Servicor Advance All bt rawly fiadtd All but rwwy ligditd
42 [Advance (% of PA] 160 |
45 Rocovry Leg 2 12
48 Recavery Time Serioa 10 00
a7 Daiing. Rata 30 )
48 Gt Redem N N
49
0 {Yheid Curve Mat 1MO INO 6MO 2YR SYR 10YR JOYR
51 Yid
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A § 8 C D £ F G H i J
1 |ARS! W3, Class M5
2
Deal Informatlon
(™3 [Oea Type: Home Equity Gross WAC: 71241 Ong Deal Bal: | $1,600,002,139.83 |WA Rem Term: | 354
Cur Deal Bal: $1,600,002,120.83 WA Amort Term: 354 Orig Colist Bel; |$1,600,002,129.83 |Cur Coliat Bai:  |$1,600.002,128.83
No update found Setto: 08/05/2003 | Deal Closed: | 05/06/2003 Newd Pay, 02672003 Firs! Pay. | 10/25/2003
8 |Tranche Information
9
0 [Franche M5
Coupon 4 8800
Typa MEZ_FLT
Orig Baiance 24,000,000.00
Cur Batance 24,000,000.00
B 1.0000
Dalay 0
Accrual Date 0970572003

718 |Daycount [Acwaraso
20 |Priceryield CDR Ramp: 0 to 5 COR avar 1t 24 months, 6.07 CDR thorastter
21 |Glven: Price 100 *FFTW-PPC-ARSIO3-W3-2, 100 “FFTW-Daf...

22 [100.0000 Price 100,0000
23 Yield B.4847
24 Disc Margin 244
25 WAL 636
26 Mod Durn 4,483
27 Mod Convesty 0334
28 Principal Window OCt08 to Sepad
29 Principal Writsdown 13,741,28 {0.06%)

0 Maturity #mos 360
Tolal Caliat Loss(Forscesied) 102,204,367.33 (6.30%)
Total Callat Liquidation(Forecasted) 224,487.466.54 {14.03%)
LIBOR_IMO 7.1100 1.11001,1289 1,171 1.2158..,
LIBOR_EMO 1.2100 1.2100 1.2645 13325 1..4089..
38 Shock 200
36 Drepay Rats 160 “FFTW-PRC-ARSIO3-W3-2
37 YMP Indl pnity|
38 Prepay Penaity HaircLt(%) 0
39 No Prepay i L/O YM > During Lockodt
40 Defmull Rats 100 ‘FFTW-DelCurve-ARSI03-W3.2
4 Dafaull Severity(%) 45
4 Severily Ramp Percent
4 Defaull il DECR « o
4 Servicer Advance Al but newly liqotd
45 Advance (% of P&I) 100
46 Racovery Lag 12
A7 Recovary Time Series 100
48 Opt Redem N
49
50 [Yiexd Curva Mat 1MO IMO 6MO YR SYR 10YR 3OYE
51 Yid
52




[

Prasey Tene

O T

“om

[T,

i
oy B

-

F3IES S SR AR AR QAR IREA NSRRI rORERPARRUGORERN

Anma

T2
Lre

318

T

7416970

3,139,120 98
st 621,97
41708478
“amar
52207302837
2031191588
203370001

133781888

are120n2

ex72010
318789108
©,.200281 57

BAcoBI1.08

3%0.101.15

ferars » 1
- For vehoes in ey formel omt 5.
For v 1 porcaringe prowide Gutn t 3 decal

iecon arit o .
- For WG Not Rea, soract auacng fas, musten tos,
st 0

- For i g, Y ar .




Balance # of loans WAC WAFICO WALTV Owner Occ % Cashout Refi% Full Doc%
$600,000-650,000 4 6.211 628 79.91 100 49.14 100
$650,001-700,000 4 5.91 633 §7.02 100 75.71 74.96
$700,001-750,000 6 6.299 650 61.83 100 33.25 100
$751,001-800,000
$800,001-850,000
$850,001-800,000 1 6.25 583 67.31 100 100 100
$900,001-950,000
$950,001-1,000,000
>$1,000,000
[Total: 15] 6.172] 63s] 67.99] 100] 53.69] 93.47|

Please populate appropriate loan
characteristics for each loan bucket.




Percentage by range

LTVs

LTVs

Loan Count

LTvs

LTVs

<20

20-30
30-40
40-50
50-80
60-70
70-80
80-90
90-100

>100

<20
20-30
3040
40-50
50-60
60-70
70-80
80-90
90-100
>100

<20
20-30
30-40
40-50
50-60
60-70
70-80
80-90
90-100
>100

<20

20-30
30-40
40-50
50-60
60-70
70-80
80-90
90-100

>100

Loans without M|

1,600,002,129.83

Please provide a breakdown of percentages for
each cell of the matrix for loans that fall within the
appropriate category brokendown between loans
with M| and loans without Ml as well as the loan
count for each breakdown in the matrices below.
The sum of the percentages for the with Mt and
without M! percentages should equal 100%. The
sum of the loans in the matrices below should
equal the number of loans in the pool. If FICO is
not available for loan, default to <450 bucket. If
deal does not have MI, provide data for the entire
pool in the "Loans without M(" matrix.

FICOs
<450 451-500 501-550 551-600 601-650 651-700 701-750 >750
0.21 0.06 0.02 0.26
0.04 0.10 0.01 0.18 0.13
0.24 0.16 0.34 0.37 0.32 1.27
8.58 2.16 1.42 0.67 0.9 1.43 4.89
7.34 6.61 3.38 2.50 2.40 4.40 8.29
2947 | 15.07 7.82 5.14 5.02 5.91 18.89
48,20 | 40.96 | 23.61 17931 1740 ] 2552 | 24.25
5.41 3324 | 58.75| 38.72! 3588 33.51 22.28
1.46 471 | 3468 3773 ] 2851 2014
Loans with MI
FiCOs
<450 451-500  501-550 551-600 601-650 651-700 701-750 >750
Loans without Ml
FICOs
<450 451-500 501-550 551-600 601-650 651-700 701-750 >750
Loans with Mi
FICOs
<450 451-500  501-550 551-600 601-650 651-700 701-750 >750
3 1 1 1
1 3 1 4 1
4 5 11 7 3 3
2 27 31 26 16 9 8
1 69 82 77 38 21 10
5 163 182 170 82 29 23
5 406 553 555 256 104 31
1 356 1412 | 1236 556 152 33
10 98 1119 537 127 29




Please calculate the CDR and CNL that the bond can sustain until it starts to lose principal,
and provide the following output.

Piease run cashflows to maturity with 100% advancing, triggers functional, a 12-month lag for newly originated
loans, and use ACA's prepayment speed vectors seasoning adjusted for FRM and ARM loans (prepayment
vectors apply to voluntary prepayments only — defaults are in addition to the prepayment curves).

I will also need the average spread net of all fees and 10, the collateral duration, and a zip code breakdown
(please highlight northern and southern CA zip codes).

| Thanlk aous

Intarest Rato Stresses
Flat Libor

Forward Libor

Forward + 200

Severity Stresses
Forward Libor
Forward Libor

Prepayment Stresses
Forward Libor + 200
Forward Libor + 200
Forward Libor + 200

Basis Risk Stress
Forward Libor + 400

CPR
15%
40%
S0%

15% FRM
35% ARM

Severity
40%
40%
40%

50%
70%

40%
50%
70%

50%

WAL
9.25
9.80
10.22

10.1§
10.56

211
8.79
6.82

12.32

CDR
11.82%
8.99%
6.97%

7.04%
4.91%

5.36%
6.92%
5.98%

2.50%

Cum Net Loss

10.65%
8.45%
6.76%

8.52%
8.81%

9.59%
6.14%
5.79%

4.18%

Collateral Duration

2.25x
2.28x
2.30x

232x
236«x

371x
171 x
1.36 x

276 x

Solva for Yleld
7.8564




Ploase calculate the CDR and CNL that the bond can sustain until it starts to lose principal,

and provide the following output.

Please run cashflows to maturity with 100% advancing, triggers functional, a 12-month lag for newly originated
loans, and use ACA's prepayment speed vectors seasoning adjusted for FRM and ARM loans (prepayment
vectors apply to voluntary prepayments only — defaults are in addition to the prepayment curves).

1 will also need the average spread net of all fees and {0, the collateral duration, and a zip code breakdown
(p'ease highlight northern and southern CA zip codes).

| Thank v

Interest Rate Stresses
Flat Libor

Forward Libor

Forward + 200

Severity Stresses
Forward Libor
Forward Libor

Prepayment Stresses
Forward Libor + 200
Forward Libor + 200
Forward Libor + 200

Basls Risk Stress
Forward Libor + 400

CPR
15%
40%
50%

15% FRM
35% ARM

Severity

a0%
0%
40%

70%

40%
50%
70%

50%

WAL
8.59
10.15
10.568

10.44
10.77

21.65
9.07
6.89

14.89

CDR
8.91%
7.31%
5.39%

5.76%
4.04%

4.85%
5.18%
4.42%

2.50%

Cum Net Loss

9.18%
7.05%
5.35%

7.11%
7.18%

8.57%
4.71%
4.33%

4.18%

Collateral Duration

227x
2.30x
232x

233x
238 x

3.75x
1.72x
1.35x

2,76 %

Solve for Yield
7.7728




Please caiculate the CDR and CNL that the bond can sustain until it starts to lose principal,
and provide the following output.

Please run cashflows to maturity with 100% advancing, triggers functional, a 12-month lag for newly originated loans.

Interest Rate Stresses CPR Severity WAL CDR Cum NetLoss Principal Writedown (if any) Coll Duration
Forward Libor +200 15% 100% 4.45 6.246 26.65% 22,087 4.05
Forward Libor +200 20% 100% 3.39 7.495 24.75% 10,651 3.32
Forward Libor +200 pricing speed  100% 2.61 8.627 23.56% 101 2.87
Forward Libor +200 35% 100% 1.88 11.866 22.22% 1,592 2.06

Forward Libor +200 45% 100% 1.39 15.31 21.52% 2,327 1.59
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The WAC and WAM for the fixed-rate and adjustable-rate components ¢
The servicer, trustee, MI and credit risk manager fees in basis points rela
‘Servicer - 500 B.p.
Trustee  00.2bp. -

Bond durations at the pricing assumptions.

AV-1B 248
M4 4SS




f the aggregate collateral pool.
tive to the aggregate pool balance.




5 YT W coee k. COMPUTATIONAL MATERIALS FOR
,MBI‘I‘ ill 'll!llc,h ARSI 2003-W3 .

TERM SHEET
$865,669, 000 {Approximate)
Asset-Backed Pass-Through Certificates
Series 2003-W3

August 28, 2003

Argent Securities Inc.

FARGENT

§ MORTCAGE COMPANY LLC™

Argent Securities Inc.
(Depositor)

Argent Mortgage Company, LLC
(Originator)

Ameriquest Mortgage Company
(Master Servicer)

All terms and statements are subject to change.

Recipients must read the information coutained in the attached statement. Do not use or rely on this iuformation if you have not received or
reviewed the statement. If you have not received the statement, call your Merrill Lynch avcount executive for another copy. The colluteral
information set forth in the Compurational Marerials supersedes any previously disiributed collateral information relaring to the securities

discussed in this communication and will be superseded by the information sct forth in the final prospecius supplement.
|



(35 Merrill Lynch Smmomw wrmussron

The attached tables and other statistical analyses (the "Computational Materials") are furnished to you solely by Merrill
Lynch, Pierca, Fenner & Smith Incorporated ("Memill Lynch™} and not by tha issuer of the securities or any of ils
affiliates. The issuer of these securities has not prepared or taken part in the preparation of these materials. None of
Merrill Lynch, the issuer of the securities nor any of their affiliates makes any rapresentation as to the accuracy of
completeness of the information hersin. The information herein is preliminary, and will be superseded by the
applicable Prospectus Supplement and by any other information subsequantly filed with the Securities and Exchange
Commission. The information herein may not be provided by the addressees to any third party other than the
addresses’s lagal, tax, financial and/or accounting advisors for the purposes of evaluating saig¢ material.
Notwithstanding anything to the contrary contained herein, the addressee (and each employes, representative or
other agent of the addresses) may disclose to any and all persons, without limitation of any kind, the federal income
tax treatment and tax structure of any security described in the Computational Materials, any fact relevant to
understanding the federal tax treatment or tax structuré of any security described in the Computational Materials, and
el materials of any kind (including opinions or other tax analysis) that ars provided to the addresses relating to such
faderal tax treatment or tax structure.

Numerous assumptions were used in preparing the Computational Materials which may or may not be stated therein.
As such, no assurance can be given as to the accuracy, appropriateness or compieteness of the Computational
Materials in any paiticular context; or as to whether the Computational Materials and/or the assumptions upon which
they are based reflact present market conditions or future market performance. These Compiitationat Materials
should not be construed as either projections or predictions or as legal, tax, financial or accounting advice.

Any ylelds or weighted average lives shown in the Computational Materials are based on prepayment assumptions
and actual prepayment experience may dramatically affect such yields or weighted average lives. In addition, it is
possible that prepayments on the undertying assets will occur at rates slower or faster than the rates assumed in the
attached Computational Materials. Furthermore, unless otherwise provided, the Computational Materials assume no
tosses on the underlying assets and no Interest shortfall. The specific characteristics of the securities may differ from
those shown in the Computational Materials due to differences betwsen the actual underlying assets and the
hypothetical assefs used in preparing the Computational Materials. The principal amount and designation of any
security described in the Computational Materials are subject to changs prior to issuance.

Although a registration statement (including the prospectus) relating to the securities discussed in this communication
has been filed with the Securities and Exchange Commission and is effective, the final prospectus supplement relating
to the securities discussed in this communication has not been filed with the Securities and Exchange Commission.
This communication shall not constitute an offer to sell or the soliciation of any offer to buy nor shall there be any sale
of the securities discussed in this communication in any state in which such offer, solicitation or sals would be unlawful
prior to registration or qualification under the securities laws of any such state. Prospective purchasers are referred to
the final prospectus and prospectus supplement relating to the securities discussed in this communication for
definitive information on any matter discussed in this communication. A final prospectus and prospectus supplement
may be obtained by contacting the Menill Lynch Trading Desk at (212) 449-3659.

Please be advised that asset-backed securities may not be appropriate for all investors. Potential investors must
be willing fo assume, among other things, market price volatility, prepayments, yield curve and interest rate risk.
investors should fully consider the risk of an investment in these securities.

If you have received this communication in emor, please notify the sending party immediately by telephong and return

the original to such party by mail.

Recipients must read the informadon contained in the attached statement. Do not use or rely on this information if you have not received or
reviewed the starement. If you have not received the statemens, call your Merrill Lynch accouns executive for another copy. The collateral
information set forth in the Compuiational Materivls supersedes any previously distributed collaterol information relating to the securities

discussed in this communication and will be superseded by the information set forth in the flnal prospectus supplement.



Recipients must read the information contained in the attached statement. Do not use or rely on this inft
reviewed the statement. If you have not received the statement, cail your Merrill Lynch account execut,
information set forth in the Computational Materials supersedes any previously distributed collateral in
discussed in this communication and will be superscded by the information set forth in the final prospectu.

ARSI _W3 - CashflowsAF5

UBS AG
Psriod Date Balance Principal Interest Balance
Total 14,294,000.00 10,683,044.39

0 5-Sep-03  14,294,000.00 0 0 14,294,000.00

1 25-0ct03  14,284,000.00 0 68,968.55 14,284,000.00

2 25-Nov03  14,294,000.00 0 68,968.55 14,294,000.00

3 25-Dec03  14,294,000.00 0 68,968.55 14,294,000.00

4 25-Jan-04  14,294,000.00 0 68,968.55 14,284,000.00

5  25-Feb-04  14,294,000.00 0 68,968.55 14,294,000.00

6  25-Mar-04  14,284,000.00 0 £68,968.55 14,294,000.00

7 25-Apr04  14,294,000.00 0 68,968.55 14,294,000.00

8  25-May04  14,294,000.00 0 68,968.55 14,294,000.00

9 25Jun04  14,294,000.00 0 68,968.55 14,294,000.00
10 25-Jul-04  14,294,000.00 0 68,968.55 14,294,000.00
11 25-Aug04  14,294,000.00 0 68,968.55 14,294,000.00
12 25-Sep04  14,294,000.00 0 68,068.55 14,294,000.00
13 25-0ct-04  14,294,000.00 0 68,968.55 14,284,000.00
14 25-Nov-04  14,294,000.00 0 £8,968.55 ©14,294,000.00
15 25-Dec04  14,294,000.00 0 68,968.55 14,284,000.00
16 25-Jan05  14,294,000.00 0 68,968.55 14,294,000.00
17 25-Feb05  14,294,000.00 0 £8,968.55 14,294,000.00
18 25-Mar-05  14,294,000.00 ] 68,968.55 14,294,000.00
19 25-Apr-05  14,294,000.00 0 68,968.55 14,294,000.00
20 25-May-05  14,294,000.00 0 £8,968.55 14,294,000.00
21 25-Jun05  14,294,000.00 0 68,968.55 14,294,000.00
22 25-Jul05  14,294,000.00 0 68,968.55 14,294,000.00
23 25-Aug05  14,294,000.00 0 68,968.55 14,294,000.00
24 25-Sep-05  14,294,000.00 0 68,968.55 14,294,000.00
25 25-0ct-05  14,294,000.00 0 68,968.55 14,294,000.00
26 25-Nov05  14,294,000.00 0 £8,968.55 14,294,000.00
27 25-Dec05  14,294,000.00 0 £68,968.55 14,294,000.00
28 25-Jan06  14,294,000.00 0 £8,968.55 14,294,000.00
29 25-Feb06  14,294,000.00 0 68,968.55 14,294,000.00
30 25-Mar06 14,294 000.00 0 68,968.55 14,294,000.00
31 25-Apr06  14,294,000.00 0 68,968.55 14,294,000.00
32 25-May06  14,294,000.00 0 68,968.55 14,294,000.00
33 25-Jun06  14,294,000.00 0 68,968.55 14,294,000.00
34 25-Jul06  14,294,000.00 0 68,968.55 14,284,000.00
35  25-Aug06  14,294,000.00 0 68,968.55 14,294,000.00



36
37
38
39
40
4
42
43

45
46
47
48
43
50
51
52
53

55
56
57
58
59
60
61
62
63

65
66
67
68
69
70
71
72
73
74
75
76

78
79
80
81
82
83

85
86
87

25-Sep-06
25-0ct-06
25-Nov-06
25-Dec-06
25-Jan07
25-Feb-07
25-Mar07
25-Apr-07
25-May-07
25-3un-07

25-Jul-07
25-Aug-07
25-Sep07
25-0ct07
25-Nov-07
25-Dec07
25-Jan08
25-Feb08
25-Mar-08
25-Apr-08
25-May-08
25~Jun-08

25-Jul-08
25-Aug-08
25-Sep-08
25-Oct-08
25-Nov-08
25-Dec-08
25-Jan-09
25-Feb-09
25-Mar-09
25-Apr-08
25-May-09
25-Jun-09

25-Jul09
25-Aug-09
25-Sep-08
25-Oct-09
25-Nov09
25-Dec-09
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10

25-Jul-10
25-Aug-10
25-Sep-10
25-0ct-10
25-Nov-10
25-Dec-10

14,294,000.00
14,254,000.00
14,284,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,284,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,234,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,284,000.00
14,294,000.00
14,294,000.00
14,284,000.00
14,284,000.00
14,294,000.00
14,284,000.00
14,294,000.00
14,204,000.00
14,294,000.00
14,234,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,265,803.85
13,935,040.45
13,611,777.08
13,295,846.18
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89

OC)OOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOOO

28,196.15
330,763.39
323,263.37
315,930.90
308,762.29

0
0
0

68,968.55
68,968.55
68,968.55
68,968.55
68,368.55
68,968.55
68,968.55
68,968.55
68,968.55
68,968.55
68,868.55
68,968.55
68,968.55
68,968.55
£8,968.55
68,868.55
68,968.55
£8,968.55
68,968.55
68,968.55
68,868.55
68,968.55
£8,968.55
68,968.55
68,968.55
68,968.55
68,968.55
£8,968.55
68,968,55
68,868.55
68,968.55
68,968.55
£8,968.55
68,968.55
68,968.55
£8,968.55
68,968.55
68,968.55
68,968.55
68,968.55
68,968.55
£8,968.55
68,968.55
£8,968.55
68,968.55
68,832.50
67,236.57
65,676.82
64,152.46
62,662.68
62,662.68
62,662.68

14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294 000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,294,000.00
14,265,803.85
13,935,040.45
13,611,777.08
13,295,846.18
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89



88
89
90
91
92
93
94
95
9%
o7
98
99

100

101

102

103

104

105

106

107

108

109

110

11

112

13

114

115

116

17

118

119

120

121

122

123

124

125

126

127

128

129

130

131

132

133

134

135

136

137

138

139

25-Jan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-Jun-11

25-Jul-11
25-Aug-11
25-Sep-11
25-Oct-11
25-Nov-11
25-Dec-11
25-Jan-12
25-Feb-12
25-Mar-12
25-Apr-12
25-May-12
25-Jun-12

25-Jul-12
25-Aug-12
25-Sep-12
25-0ct-12
25-Nov-12
25-Dec-12
25-Jan-13
25-Feb-13
25-Mar-13
25-Apr-13
25-May-13
25-Jun-13

25~Jul-13
25-Aug-13
25-Sep-13
25-0ct-13
25-Nov-13
25-Dec-13
25-Jan-14
25-Feb-14
25-Mar-14
25-Apr-14
25-May-14
25-Jun-14

25-Jul-14
25-Aug-14
25-Sep-14
25-0ct-14
25-Nov-14
25-Dec-14
25-Jan-15
25-Feb-15
25-Mar-15
25-Apr-15

12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,978,328.53
12,948,769.14
12,900,311.83
12,834,778.09
12,753,815.03
12,658,954.77
12,551,613.28
12,433,098.57
12,304,618.35
12,167,287.11
12,022,132.78
11,870,102.84
11,712,070.14
11,548,838.13
11,381,145.95
11,209,672.96
11,035,043.10
10,857,828.87
10,678,555.08
10,497,702.33
10,315,710.14
10,132,980.08

9,949,878.51

9,766,739.14

9,583,865.49

9,401,533.12

9,219,991.72

9,039,467.05

8,860,162.74

8,682,261.94

8,505,928.96

8,331,310.60

OO0 O OO0 0 OO0 000000 OC0C OO oo

8,755.36
29,569.39
48,447.32
66,533.73
80,963.06
94,860.26

107,341.49
118,514.71
128,480.22
137,331.24
145,154.34
152,029.93
168,032.71
163,232.00
167,692.18
171,472.99
174,629.86
177,214.22
179,273.78
180,852.77
181,992.19
182,730.05
183,101.58
183,139.37
182,873.65
182,332.37
181,541.40
180,524.67
179,304.32
177,800.79
176,332.99
174,618.35

62,662.68
62,662.68
62,662.68
62,662.68
62,662.68
62,662.68
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
68,073.96
£8,028.07
67,873.08
67,619.13
67,276.63
66,851.25
66,354.02
65,791.37
65,170.16
64,496.71
63,776.86
63,016.01
62,219.12
61,390.77
60,535.16

59,656.17

58,757.37
57 842.02
56,913.12
55,873.43
55,025.46
54,071.51
53,113.70
52,153.95
51,193.99
50,235.43
49,279.70
48,328.12
47,381.87
46,442.02
45,500.52
44,585.24

12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,987,083.89
12,978,328.53
12,948,759.14
12,800,311.83
12,834,778.09
12,753,815.03
12,658,954.77
12,551,613.28
12,433,098.57
12,304,618.35
12,167,287.11
12,022,132.78
11,870,102.84
11,712,070.14
11,548,838.13
11,381,145.95
11,209672.96
11,035,043.10
10,857,828.87
10,678,555.09
10,497,702.33
10,315,710.14
10,132,980.08

9,949,878.51

9,766,739.14

9,583,865.49

9,401,533.12

9,219,991.72

9,039,467.05

8,860,162.74

8,682,261.94

8,505,928.96

8,331,310.60



140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
158
160
161
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
186
187
188
189
190
191

25-May-15
25-Jun-15

25-Jul-15
25-Aug-15
25-Sep-15
25-Oct-15
25-Nov-15
25-Dec-15
25-Jan-16
25-Feb-16
25-Mar-16
25-Apr-16
25-May-16
25-Jun-16

25-Jul-16
25-Aug-16
25-Sep-16
25-Oct-16
25-Nov-16
25-Dec-16
25-Jan-17
25-Feb-17
25-Mar-17
25-Apr-17
25-May-17
25-Jun-17

25-Jul-17
25-Aug-17
25-Sep-17
25-0ct-17
25-Nov-17
25-Dec-17
25-Jan-18
25-Feb-18
25-Mar-18
25-Apr-18
25-May-18
25-Jun-18

25-Jul-18
25-Aug-18
25-Sep-18
25-Oct-18
25-Nov-18
25-Dec-18
25-Jan-18
25-Feb-19
25-Mar-19
25-Apr-19
25-May-19
25-Jun-19
25-Jul-19
25-Aug-18

8,158,537 .61
7.987,725.84
7,818,977.48
7,652,382.08
7,488,017.57
7,325,961.21
7,166,240.39
7,008,933.52
6,854,070.67
6,701,684.35
6,551,800.06
6,404,436.98
6,259,608.41
6,117,322.37
5,977,582.01
5,840,386.07
5,706,729.28
5,573,602.74
5,443,894.23
5,316,888.57
5,192,267.92
5,070,112.01
4,950,388.40
4,833,102.76
4,718,189.02
4,605,659.61
4,495,455.63
4,387,557.01
4,281,932.68
4,178,550.69
4,077,378.37
3,978,382.40
3,881,629.00
3,786,783.94
3,694,112.69
3,603,480.51
3,514,852.47
3,428,193.58
3,343,468.82
3,260,643.22
3,181,031.91
3,103,203.00
3,027,122.89
2,952,768.24
2,880,075.96
2,809,043.24
2,739,627.59
2,671,796.88
2,605,519.31

2,538,980.99 .

2,431,567.46
2,326,574.27

172,772.99
170,811.76
168,748.36
166,595.40
164,364.51
162,066.37
1569,710.81
157,306.88
154,862.85
152,386.33
149,884 .28
147,363.09
144,828.57
142,286.04
139,740.36
137,185.94
134,656.79
132,126.55
129,608.51
127,105.65
124,620.65
122,155.92
119,713.61
117,295.64
114,903.74
112,539.41
110,203.98
107,898.62
105,624.33
103,381.99
101,172.33
98,995.96
96,853.41
094,745.06
92,671.24
90,632.19
88,628.04
86,658.89
84,724.76
82,825.60
79,611.31
77,828.92
76,080.11
74,364.65
72,682.28
71,032.72
69.415.64
67,830.71
66,277.57
66,538.32
107,413.53
104,993.18

43,669.95
42,764.33
41,868.00
40,984.47
40,111.24
39,249.69
38,400.19
37,563.04
36,738.49
35,926.75
35,128.00
34,342.35
33,568.92
32,810.78
32,064.96
31,332.49
30,613.36
28,907.53
29,214.97
28,535.60
27,869.36
27,216.14
26,575.84
25,948.34
25,333.51
24,731.23
24,141.33
23,563.68
22,998.11
22,444.46
21,802.57
21,372.26
20,853.35
20,345.68
19,849.06
19,363.31
18,888.24
18,423.69
17,969.45
17,525.35
17,091.20
16,673.91
16,265.96
15,867.17
16,477.37
16,096.40
14,724.07
14,360.21
14,004.67
13,667.26
13,308.49
12,745.47

8,158,537.61
7,987,725.84
7,818,977.48
7,652,382.08
7,488,017.57
7,325,951.21
7,166,240.39
7,008,933.52
6,854,070.67
6,701,684.35
6,651,800.06
6,404,436.98
6,259,608.41
6,117,322.37
5,977,582.01
5,840,386.07
5,705,729.28
5,673,602.74
5,443,994.23
5,316,888.57
5,192,267.92
5,070,112.01
4,950,398.40
4,833,102.76
4,718,199.02
4,605,659.61
4,495455.63
4,387,557.01
4,281,932.68
4,178,550.69
4,077,378.37
3,978,382.40
3,881,529.00
3,786,783.94
3.694,112.69
3,603,480.51
3,514,852.47
3,428,193.58
3,343,468.82
3,260,643.22
3,181,031.91
3,103,203.00
3,027,122.89
2,952,758.24
2,880,075.96
2,809,043.24
2,739,627.59
2,671,796.88
2,605,519.31
2,538,980.99
2,431,567 46
2,326,574.27



192
193
194
195
196
197
198
199
200
20
202
203
204
205
206
207
208
209
210
AN
212
213
214
215
216
217
218
219
220
221
222
223

25-Sep-19
25-0ct-19
25-Nov-19
25-Dec-19
25-Jan-20
25-Feb-20
25-Mar-20
25-Apr-20
25-May-20
25-Jun-20

25-Jul-20
25-Aug-20
25-5ep-20
25-0ct-20
25-Nov-20
25-Dec-20
25-Jan-21
25-Feb-21
25-Mar-21
25-Apr-21
25-May-21
25-Jun-21

25-Jul-24
25-Aug-21
25-Sep-21
25-Oct-21
25-Nov-21
25-Dec-21
25-Jan-22
25-Feb-22
25-Mar-22
25-Apr-22

2,223,958.57
2,123,677.43
2,025,687.86
1,929,946.93
1,836,411.85
1,745,040.00
1,655,789.00
1,568,616.77
1.483,481.57
1,400,342.05
1,319,157.26
1,239,886.73
1,162,490.44
1,086,928.89
1,013,163.11
941,154.66
870,865.67
802,258.84
735,297 46
669,945.41
606,167.17
543,927.82
483,193.07
423,929.21
366,103.16
300,682.46
254,635.25
200,930.26
148,536.84
97,424.93
47,665.09

0

102,615.69
100,281.14
97,989.57
95,740.92
93,535.08
91,371.85
88,251.00
87,172.23
85,135.20
83,139.52
81,184.78
78,270.53
77,396.29
76,561.55
73,765.78
72,008.45
70,288.99
68,606.83
66,961.38
65,352.05
63,778.24
62,239.35
60,734.76
59,263.86
57,826.04
56.420.70
56,047.22
53,704.99
52,393.42
51,111.91
49,859.83
47,565.09

12,195.13
11,657.25
11,131.61
10,617.98
10,116.14
9,625.86
9,146.92
8,679.09
8,222.17
7,775.92
7,340.13
6,914.58
6,499.07
6,093.39
5,697.32
5,310.66
4,933.22
4,564.79
4,205.17
3,854.18
3511.63
3,177.33
2,851.09
2,532.74
2,222.10
1,918.99
1,623.25
1,334.71
1,053.21
778.58
510.67
249.32

2,223,958.57
2,123,677.43
2,025,687.86
1,929,946.93
1,836,411.85
1,745,040.00
1,655,789.00
1,568,616.77
1,483,481.57
1,400,342.05
1,319,157.26
1,239,886.73
1,162,450.44
1,086,928.89
1,013,163.11
941,154.66
870,865.67
802,258.84
735,297 .46
669,945.41
606,167.17
543,927.82
483,183.07
423,929.21
366,103.16
309,682.46
254,635.25
200,930.26
148,536.84
97,424.93
47,565.09

0



use or rely on this information if you have not received or
Lynch account executive for another copy. The collateral
istributed collateral information relating to the securities
' in the final prospectus supplement.




